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Zusammenfassung:

Die vorliegende Arbeit liefert einen Beitrag zur Regularitdtstheorie fiir nichtlineare ellipti-
sche Systeme partieller Differentialgleichungen zweiter Ordnung. Wir betrachten schwache
Losungen u € g + WO1 P(Q,RY) mit vorgeschriebenen Randwerten g € WP(Q,RY) des
inhomogenen elliptischen Systems

—diva(-,u, Du) = b(-,u, Du) in Q

fiir ein beschriinktes C1-Gebiet 2 C R™ und Koeffizienten a(-, -, -), die den iiblichen Bedingun-
gen bzgl. Stetigkeit, Wachstum und Elliptizitét geniigen. Die Inhomogenitét b(-, -, ) sei eine
Carathéodory-Funktion, die entweder eine kontrollierbare oder eine natiirliche Wachstums-
bedingung erfiillt. Unter diesen Voraussetzungen werden vor allem fiir den subquadratischen
Fall 1 < p < 2 hohere Integrierbarkeits- bzw. Regularitatsaussagen der folgenden Art (bis
zum Rand von Q) erzielt:

Sind 2 sowie die Randdaten g von der Klasse C1®, a € (0,1), und sind die Koeffizienten
Holder-stetig mit Exponent « in den ersten beiden Variablen, so geben wir mithilfe der
Methode der A-harmonischen Approximation eine Charakterisierung der reguldren Punkte
von Du bis zum Rand. Der Beweis fiihrt direkt zur optimalen héheren Regularitat auf der
reguldren Menge (d.h. lokale Holder-Stetigkeit von Du zum Exponenten «).

Fiir C'-Randwerte g sowie gleichméBig stetige Koeffizienten zeigen wir Calderdn-Zygmund-
Abschdtzungen, ein hoheres Integrabilitatsresultat, bei dem im Unterschied zu klassischen Re-
sultaten nach Gehring der Gewinn an Integrierbarkeit in quantifizierter Weise bestimmt wird.
Héngen die Koeffizienten nicht explizit von u ab und liegt die Inhomogenitét b(z, u, z) = b(x)
in LP/P=1) 5o gilt: b e LYP=D(Q,RN) und g € W4(Q, RY) garantieren Du € LI(Q, R™Y)

fiir ¢ € [p, 7% + 01] (bzw. g beliebig, falls n = 2).

In niedrigen Dimensionen n € (p,p + 2] beweisen wir auflerdem mit der direkten Methode
und Morrey-Abschéatzungen: u ist lokal Holder-stetig zu jedem Exponenten A € (0,1 — ”TTQ)
auflerhalb einer singularen Menge, deren Hausdorffdimension kleiner als n — p ist. Dieses
Resultat gilt sowohl fiir nicht-degenerierte als auch fiir degenerierte Systeme.

Im letzten Teil der Arbeit beschéftigen wir uns mit Techniken, die eine Abschdtzung der Haus-
dorffdimension der singuldren Menge von Du in  erlauben. Dabei finden alle bisher erzielten
Resultate ihre Anwendung. Sind 2 und g von der Klasse C1® fiir ein a € (0,1) und die Ko-
effizienten Holder-stetig mit Exponent « in den ersten beiden Variablen, so stellt sich heraus,
dass die Hausdorff-Dimension der singuldren Menge von Du héchstens min{n —p, n —2a} ist,
falls n € (p,p + 2] erfiillt ist. Somit ist insbesondere fiir o > % fast jeder Randpunkt requldr
(fiir eine natiirliche Wachstumsbedingung an die Inhomogenitét wird dies nur fiir den Fall
p = 2 gezeigt). Ferner gilt dieselbe Aussage fiir Koeffizienten der Form a(z,u, z) = a(z, 2)
unter einer kontrollierbaren Wachstumsbedingung ohne Einschrankung an die Dimension n.
Der Beweis basiert auf endlichen Differenzen-Operatoren, Interpolationstechniken und ge-
brochenen Sobolev-Rédumen. Um dieser Strategie auch am Rand folgen zu konnen, stellen
wir zwei unterschiedliche Methoden vor: fiir kontrollierbares Wachstum gehen wir indirekt
vor und nutzen eine Familie von Vergleichsabbildung, die Losungen eines regularisierten Sys-
tems sind, sowie Calderén-Zygmund-Abschéitzungen. Fiir natiirliches Wachstum hingegen
argumentieren wir direkt und verwenden die Tatsache, dass schichtweise gemittelte Koef-
fizienten in normaler Richtung schwach differenzierbar sind.
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Abstract:

The current thesis makes a contribution to the field of regularity theory of second-order non-
linear elliptic systems. We consider weak solutions u € g—H/VO1 P(Q, RY) of the inhomogeneous
elliptic system

—diva(-,u, Du) = b(-,u, Du) in Q

with prescribed boundary data g € WP (€, RV), a bounded domain Q C R" of class C! and
a vector field a(-,-,-) which satisfies standard continuity, ellipticity and growth conditions.
The inhomogeneity b : Q x RY x R™ — RV is assumed to be a Carathéodory function
obeying either a controllable or a natural growth condition. Under these assumptions, the
following higher integrability and regularity results (up to the boundary of Q) are achieved,
mainly for the subquadratic case 1 < p < 2:

We first require that Q and g are of class C*%, a € (0,1), and that the coefficients are Hélder
continuous with exponent a with respect to the first and second variable. Via the method
of A-harmonic approximation we give a characterization of reqular points for Du up to the
boundary which extends known results to the inhomogeneous case. The proof yields directly
the optimal higher regularity on the regular set (i.e., local Holder continuity of Du with
exponent «).

Provided that the boundary data g is of class C' and that the coefficients are uniformly
continuous we then show Calderdn-Zygmund estimates, a higher integrability result that
yields, in contrast to classical higher integrability obtained from the application of Gehring’s
Lemma, a quantified gain in the higher integrability exponent. If the coefficients do not
depend explicitly on u and if the inhomogeneity b(x, u, z) = b(z) belongs to LP/°=1) then
there holds: b € L¥®=D(Q,RY) and g € W9(Q,RY) imply Du € LI(Q,R"Y) for q €
[p, %5 + 61] (or ¢ arbitrary if n = 2).

Moreover, in low dimensions n € (p,p+ 2], we prove via the direct method and Morrey-type
estimates: w is locally Holder continuous with every exponent A € (0,1 — "sz) outside a
singular set of Hausdorff dimension less than n — p. This result holds true both for non-
degenerate and degenerate systems.

The last part of the thesis is devoted to techniques which allow us to estimate the Hausdorff
dimension of the singular set of Du in Q. Here, all the result achieved so far are of impor-
tance. Assuming that Q and g are of class C1® for some o € (0,1) and that the coefficients
are Holder continuous with exponent « with respect to the first and second variable, we
find: The Hausdorff dimension of the singular set of Du does not exceed min{n — p,n — 2a}
whenever n € (p,p + 2]. In particular, for o > % this implies that almost every boundary
point is in fact a reqular one (for a natural growth condition this is proved only for p = 2).
Furthermore, this conclusion remains valid for coefficients of the form a(z,u,z) = a(x, 2)
and inhomogeneities of controllable growth without any restriction on the dimension n. The
proof is based on finite difference operators, interpolation techniques and fractional Sobolev
spaces. To extend this strategy up to the boundary, we present two different methods: for
controllable growth we proceed directly and use a family of comparison maps (which are
solutions of some regularized system) as well as Calderén-Zygmund estimates. For natural
growth, however, we argue in a direct way and employ the fact that slicewise mean values
of the coefficients are weakly differentiable in the normal direction.
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Chapter 1

Introduction

Partial differential equations are often motivated by problems from science and serve as sim-
plified models of physical phenomena. In general, we investigate the existence of a solution,
and furthermore, its qualitative properties like regularity and differentiability. An intuitive
example is the solution to the minimal surface equation — such as a soap film realizing the
least surface area amongst all surfaces spanned by a wire. This equation like many other
partial differential equations in science arises from the universal principle that nature favours
states of minimal type or energy. For this reason, partial differential equations have been of
substantial interest for a long time, and they have finally been studied in a systematic way —
independent of practical applications — since the end of the 19th century. One of the crucial
moments was the year 1900 when David Hilbert formulated 23 unsolved mathematical prob-
lems in his famous lecture at the International Congress of Mathematicians in Paris, one of
them being

Are the solutions of reqular problems in the calculus of variations necessarily analytic?

In general, this question was answered in the negative, which in turn raised new questions
when trying to obtain regularity results in some weaker sense. One discarded the strategy
to search for classical solutions (i.e., solutions which are sufficiently smooth). Instead, even
in the cases where the previous question is answered in the affirmative, one first looks for
“weak” solutions in suitable Sobolev spaces solving the equation in an integrated form. This
allows to infer the existence of weak solutions via methods from functional analysis like
Galerkin’s method for nonlinear monotone operators. However, in the following we will only
briefly touch existence problems.

Then, in a second step, one is concerned with the regularity properties of these solutions.
Starting from the famous papers of De Giorgi, Nash and Moser [DG57, Nas58, Mos60] the
theory of (scalar-valued) solutions to single equations is by now well-understood. In partic-
ular, it has been shown, under quite general assumptions on the coefficients of the equation,
that solutions are in fact smooth. On the other hand, in the vectorial case counterexamples
of De Giorgi [DG68] and of Giusti and Miranda [GM68b] dating from 1968 have revealed
that solutions to elliptic systems (as well as minima of variational integrals) may develop
singularities even if the coefficients are analytic. Hence, in contrast to equations, we can
only expect partial regularity results for general nonlinear systems, which means that the
solution is regular outside a singular set. Having to abandon full regularity, we are then
interested in estimating the size of the singular set. This will be the main objective of this
thesis, focusing on estimates up to the boundary and the subquadratic setting.



2 Chapter 1. Introduction

The different chapters of this work are mostly self-contained. Thus, we do not provide
an extensive discussion of the historical background of the results in this introduction and
postpone it to the following chapters. For a broader discussion, we refer to Giaquinta’s
monograph [Gia83] and Mingione’s recent survey article [Min06]. Here, we rather concentrate
on giving a rough overview of the results achieved in the current work and how they fit in
the framework of dimension reduction of the singular set. We also give a brief explanation of
some features of the proofs. We will now begin by describing the system under consideration:

Let n,N € N, n > 2, p € (1,2), and let Q@ C R" be a bounded domain of class C'. We
consider weak solutions u € g + VVO1 P(Q,RN) of the inhomogeneous elliptic system

—diva(-,u, Du) = b(-,u, Du) in (1.1)

with prescribed boundary values g € W1?(Q, RY). The vector field a: QxRN x R*N — RV
is supposed to be of class C'! with respect to the last variable (possibly apart from the origin)
and to satisfy standard ellipticity and growth conditions

p—1
2
)

la(,u,2)| < L (42 + |22
—2 —2
v (2 +157) 7 WP < Daalw,u2) Ao X < L(+]22) 2 AP,
—1
la(w,u,2) = a(z,,2)| < L (g2 +2%)7 w(le -l + |u—1a])

for all 7,7 € Q, u,u € RY and 2, A € R™, where 0 < v < L and pu € [0,1] are arbitrary
constants and w: R — (0,1] is a modulus of continuity. The inhomogeneity b : Q x RV x
R™ — RN is assumed to be a Carathéodory function obeying either a controllable or a
natural growth condition, i.e.,

2
2

b(r,u2)] < Li(L+[2)%  or  |b(z,u2)| < Loy(1+|2?)

We want to comment briefly on the weak formulation of the Dirichlet problem (1.1) and a
suitable space for weak solutions depending on which growth condition on the inhomogeneity
is assumed: Here the term weak solution signifies that u solves (1.1) in integrated form,
i.e., there holds [, a(-,u,Du) - Dodx = [,b(-,u, Du) - pdz for all ¢ € C§°(Q,RY). The
boundary condition © = g on 0 is to be understood in the sense of traces. In particular,
the existence of second derivatives of u is not required for the weak formulation of (1.1). In
general, we shall consider weak solutions in the Sobolev space W1P(€2,RY). Then, taking
into account the growth condition on the coefficients and on the inhomogeneity, we note
that the integrals arising in the weak formulation are well-defined and finite. In case of
a natural growth condition, however, we restrict our attention to bounded weak solutions
u € WHP(Q,RN) N L2(Q,RY). To justify this restriction, we recall the following example
from [Hil82, Section 2]: Considering the equation Au = |Du|? in B; /2 C R?, we observe
that the functions u; = 0 and uy = loglog(1/|z|) — loglog2 are two distinct solutions
in WhH2(B, /2) both vanishing on the boundary 0B, /,. A straightforward adaption of this
example also applies in the subquadratic setting. Hence, taking WP(Q, RY) to be the class
of admissible weak solutions may result in a violation of the “principle of local uniqueness”
which in turn is related to the occurence of irregular weak solutions even in the case of
equations, see also [LUG68, Section 1.2]. Apart from boundedness, we will have to assume an
additional smallness condition on the weak solution u. More precisely, we will assume for
the remainder of this introduction that one of the following two conditions holds:



(1) the inhomogeneity b(-,-,-) obeys a controllable growth condition,

(2) the inhomogeneity b(-,-,-) obeys a natural growth condition and u € L>®(Q, RY) with
[ull Lo (rrvy < M and 2L M < v.

Keeping in mind these assumptions, we are concerned with the following topics related to
higher integrability and regularity (up to the boundary of Q):

Partial regularity of Du

We now consider non-degenerate systems (x4 > 0) under the assumption of Hoélder continuous
coefficients, that is w(t) = min{1,¢*} for some a > 0. As mentioned above, passing from
equations to systems (i.e., from N =1 to N > 1), weak solutions may develop singularities.
Consequently, in a first step, one is interested in proving a partial regularity result, namely
that Du is locally Holder continuous outside a set of L"-measure zero. For this purpose we
introduce the set of regular points

Regp,(Q) = {z € Q: Duc C(U N Q,R™) for a neighbourhood U of z}

and the set of singular points Singp, (Q) := Q \ Regp, (Q) of the gradient Du. The proof
of partial regularity results for nonlinear systems usually relies on a linearization technique
which involves the frozen (linearized) system. Since solutions to linear systems enjoy good
a priori regularity estimates, a comparison principle yields a decay estimate for Du which
is the crucial step in order to control its local behaviour at a given point in . Actually,
there are different proofs of partial regularity, which mainly differ in the implementation
of the linearization described above. By now, these techniques are the indirect approach
via the blow-up technique, the direct approach, and the method of A-harmonic approxima-
tion. Partial regularity results using these methods were first achieved in the interior (in
the quadratic case) by Morrey, Giusti and Miranda [Mor68, GM68a], Giaquinta, Modica
and Ivert [GM79, Ive79], and Duzaar and Grotowski [DGO0], respectively. Furthermore,
Grotowski and Hamburger [Gro00, Ham07] succeeded in extending these techniques up to
the boundary in the (super-)quadratic case and gave a characterization of regular boundary
points (see also [Kro05] for the analogous results concerning almost minimizers of quasicon-
vex variational integrals).

Various subsequent papers were concerned with regularity results for more general nonlinear
systems. We only mention the role of the modulus of continuity w(-): The assumption of
Holder continuity was weakened by Duzaar, Gastel and by Wolf to Dini-continuous coef-
ficients requiring merely fg @dp < oo for some r > 0, which still allows to conclude a
partial regularity result for Du, see [DG02, Wol0la]. Assuming merely continuity of the
coefficients, Foss and Mingione [FMO8] recently gave a positive answer to the question of low

order partial regularity.

Our first result in this paper is a partial regularity result for inhomogeneous systems with
sublinear growth, stating that Du is in fact not only continuous but Holder continuous with

optimal exponent on the set of regular points Reg ), (), and a characterization of Regp,, (Q)
(see Theorem 3.1 and Theorem 3.2):
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Theorem 1.1: Consider p € (1,2), a € (0,1), a bounded domain @ C R"™ of class C1*
and g € CY(QRN). Let u € g + Wol’p(Q,RN) be a weak solution of (1.1) under the
assumptions stated above with w(t) = min{1,t*}. Then, for y € Regp, (Q) there holds: Du
is Holder continuous with exponent o in a neighbourhood of y in ), and the set of singular

boundary points is contained in X1 U Mo with

= . . 2
5 = {y cQ: hmmf]{m&(y)‘V(Du) — (V(DW) gy | e > 0},

p— 0T

Yo = {y €Q: limsolip‘(V(Du))Qme(y)‘ = oo},
p—

where V: RN — RN is given by V(&) = (1 + |£]?)P=2/4¢ for all ¢ € RN, In particular, we

have L™(Singp,, (2)) = 0.

The homogeneous case was treated in [Bec05]. Moreover, Wolf [Wol01b] already achieved
some regularity results for the subquadratic situation. Here we follow ideas of Grotowski
[Gro00, Gro02b] for the characterization of regular boundary points in the quadratic case
p = 2 and from Duzaar, Grotowski and Kronz [DGKO05] for the subquadratic situation: Our
proof of this partial regularity result is based on the method of A-harmonic approximation
introduced by Duzaar and Steffen [DS02]: using good a priori estimates up to the boundary
for solutions of linear systems with constant coefficients and an adequate Caccioppoli inequal-
ity, this method allows us to derive an excess-decay estimate for the gradient of the weak
solution u of the nonlinear system (1.1). The presence of an inhomogeneity, in particular
in case of a natural growth condition, demands technical modifications, e.g. the derivation
of the Caccioppoli inequality becomes considerably more involved compared to the homoge-
neous situation. From Campanato’s integral characterization of Holder continuous functions
we finally conclude the desired local Holder continuity of Du.

Since the boundary 912 itself is of Lebesgue measure zero, Theorem 1.1 does not yield the
existence of a single regular boundary point, whereas due to a counterexample of Giaquinta
[Gia78] the existence of irregular boundary points has been known for a while. In order
to close this gap, the remaining part of the thesis is devoted to finding conditions which
guarantee that the sets 1 and Yo defined above are not only L"-negligible sets, but even
allow a suitable upper bound on their Hausdorff dimension. To this end, we first observe that
a measure density result due to Giusti allows us to gain control of the Hausdorff dimension of
Y1 and Y9, provided that Du belongs to some “better” space. For example, if the coefficients
do not depend on (z,u), then standard difference quotients reveal Du € WP (€, R™V) which
in turn implies that the Hausdorff dimension of 31 and X5 does not exceed n—p. Thus, higher
integrability or higher differentiability of Du will be of central interest. These considerations
naturally lead to the investigation of Calderén-Zygmund estimates, a technique which will
enable us to carry higher integrability of the right-hand side and the boundary values over
to the weak solution.

Calderén-Zygmund estimates

In Chapter 5 we focus on weak solutions u € g + Wol’p(Q, R™) of the Dirichlet problem (1.1)
in the special situation where the coefficients do not depend explicitly on u, i.e. a(z,u,z) =
a(z, z), and where the inhomogeneity b(z,u, z) = b(x) belongs to LP/(?~1). We study higher



integrability results for an arbitrary modulus of continuity w(-) and both the non-degenerate
(x> 0) and the degenerate (u = 0) case. Roughly speaking, we are concerned with the
question to what extent higher integrability of the inhomogeneity b and of the boundary
values Dy is inherited by Du.

For the case of equations (N = 1), Caffarelli and Peral [CP98] introduced a method based
on Calderén-Zygmund type covering arguments which allows to prove

_q
be LP (QRY) = DueclLl (2,R™) (1.2)

loc loc

without any restriction on g. The crucial point here is that one obtains L*°-estimates for
the gradient of the weak solution to a suitable comparison problem. Since an analogous
L*>-estimate is available for systems exhibiting a special structure such as the p-Laplacean,
the latter assertion also holds in this situation, see [Iwa83]. We mention that both results
were extended later by Acerbi and Mingione to non-standard p(z)-growth. In contrast, for
general nonlinear systems a corresponding comparison estimate can no longer be expected.
In the superquadratic case Kristensen and Mingione proved in [KMO06] that for ¢ < -
higher integrability in the sense of (1.2) is still obtained. Moreover, if the boundary data
is assumed to satisfy g € W19(Q,RY), the higher integrability estimate is achieved for the
whole domain 2. Arguing similarly to [KMO06], we will prove the analogous result in the

subquadratic case (see Theorem 5.1):

Theorem 1.2: Let ) C R” be a bounded domain of class C* and let u € g+W01’p(Q, RY) be
a weak solution of (1.1) with coefficients a(z,u,z) = a(x,z) and inhomogeneity b(x,u, z) =
b(x). Assume that g € WH(Q,RN), b e LYP=1) with q € [p, s1] and

np

s1 € (p,00) if n =2, and 51 = 5 ifn>2
n_

Then, there holds Du € L4(Q, R™) with
/ (1 + |Du]2)% dr < ¢ / (1 + |Dgl* + |b\p%1)% dx
Q Q

for a constant ¢ depending only on the structure constants and €.

As a main feature of this Calderén-Zygmund result we find a quantified gain in the higher
integrability exponent — in contrast to classical higher integrability obtained from the appli-
cation of Gehring’s Lemma. In the first step of the proof we deduce in Chapter 4 that the
solution to a suitable frozen comparison problem belongs to W?2P. This is achieved by the
use of standard difference quotient techniques. However, some difficulties arise from the facts
that we need the higher differentiability result up to the boundary and that our strategy
immediately covers degenerate systems with p = 0. The Sobolev-Poincaré inequality implies
a Whnr/(n=2)_egtimate (respectively W1 if n = 2) for the comparison solution. The proof
of Theorem 5.1 is then based on a local comparison principle, basic properties of the Hardy-
Littlewood maximal function and Calderén-Zygmund coverings, applied to the super-level
sets of the maximal functions of [Dul? and |Dg|? + |b|P/(—1) respectively.

Having solved the problem of higher integrability, we are now in a position to deal with the
second obstacle to proving an upper bound for the Hausdorff dimension of the singular set
Singp,, (), namely with the fact that the coefficients may depend explicitly on u. Let us
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explain why this is a critical point in our situation: considering coefficients of the form a(z, z)
which are Lipschitz-continuous with respect to the z-variable, it is well-known that the Haus-

dorff dimension of Singp,,(2) does not exceed n—2. Contrarily imposing only Hélder continu-
ity with an arbitrarily small exponent we trivially have dimg¢(Singp,,(€2)) < n. This suggests
that the degree of Holder continuity of the coefficients is related not only to the regularity of
the solution, but also to the size of the singular set. Starting from this observation, Mingione
[Min03b] accomplished in some sense an interpolation between Lipschitz continuity on the
one hand and Holder continuity on the other, and obtained dimg¢(Singp,, (€2)) < n—2a in the
interior, provided that the coefficients are Holder continuous in x with exponent o € (0, 1).
We now pass to coefficients of the form a(z,u, z). Following the above philosophy, we need
to investigate the regularity of the map = — (x,u(x)). However, recalling that the weak
solution u to (1.1) might develop singularities, this map need not to be Hoélder continu-
ous. Anyway, at this stage we may exploit the fact that « is actually a weak solution, and
therefore, we next study a situation where u is locally Holder continuous at least outside
“irrelevant” sets (i.e., sets which are negligible with respect to the H"~!-measure since our
final aim is to prove the existence of regular boundary points).

Partial regularity of u in low dimensions

In Chapter 6, we return to the case where the prescribed boundary data g is of class C*
and where no further assumption on the modulus of continuity w(-) is made. We study
partial regularity of u in low dimensions n € (p,p + 2]. Several results in slightly different
situations were established by Campanato, e.g. in [Cam82b, Cam87a, Cam87b|, mostly in
the superquadratic case. He observed that the assumption n < p+ 2 allows to prove that the
weak solution u is locally Holder continuous outside a singular set of Hausdorff dimension
less than n — p. In particular, almost every boundary point is a regular one for u (but not
yet for its gradient Du). Some extensions concerning u-dependence and inhomogeneities
were given later by Arkhipova [Ark97, Ark03] and by Idone [Ido04a, Ido04b]. In Theorem
6.1 we provide the corresponding up-to-the-boundary result for subquadratic systems with
inhomogeneities:

Theorem 1.3: Let Q C R" be a bounded domain of class C* and g € CY(Q,RY). Let
u € WHP(Q,RYN) be a weak solution of (1.1) under the assumptions stated above. Then there
exists a constant § > 0 such that for n > p >mn—2 —J§ there holds

dimgc (2 '\ Reg,(Q)) < n—p and u € CO’/\(Regu(ﬁ), RN)

loc

: n—2—4¢
for all X € (0, min{1 — - ,13).

It is worth mentioning that this result applies to both the non-degenerate and the degenerate
case. The main difficulty lies, once more, in the derivation of a suitable comparison estimate
which has already been exploited in a weaker version in the Calderén-Zygmund estimates.
The proof of Theorem 1.3 is then obtained by the direct method and relies on certain Morrey-
type estimates from Campanato’s papers. Dealing with inhomogeneities obeying a natural
growth condition requires some technical modifications which are adapted from Arkhipova’s
work [Ark03].



Existence of regular boundary points

The last part of the thesis is devoted to estimates of the Hausdorff dimension of the singular
set of Du in Q. In particular, in some cases we will prove that the dimension is less than
n — 1, thus coming up with the existence of regular boundary points. Here we consider
the non-degenerate case 4 = 1 and w(t) = min{1,¢*} for some a € (0,1). For a long
time suitable upper bounds for the Hausdorff dimension of the singular set Sing, () of u
were known only for special situations — such as elliptic equations, quasilinear systems, see
[Wie76, HWT75, Gro00, Gro02al, or low dimensions. For the general situation, it was a long-
standing open question to find conditions which allow to infer an analogous estimate for
Singp,,(Q) of the gradient Du. As mentioned above, the problem concerning the dimension
reduction in the interior of §2 was first tackled by Mingione in [Min03b, Min03a] where he
succeeded in showing that the Hausdorff dimension of Singp,(€2) is not larger than n — 2a,
provided that the coefficients do not depend explicitly on u or that the assumption of low
dimension is satisfied. Also inhomogeneities with natural growth were included in these
interior estimates. Assuming that the bounded domain 2 and the prescribed boundary
data g are of class C1% Duzaar, Kristensen and Mingione [DKMO07] eventually obtained
the essential estimate dimg¢(Singp, (2)) < n — 2a up to the boundary (for p € (1,2) for
homogeneous systems, for p > 2 for inhomogeneous systems with a controllable growth
condition). In particular, for o > % this implies that almost every boundary point is in fact
a regular one. Our first result in this context is given in Theorems 7.1, 7.2 and extends
[DKMO7] to subquadratic systems with inhomogeneities of controllable growth:

Theorem 1.4: Let Q be a domain of class CY* and g € CY*(Q,RN) for an exponent
a > 1/2. Let u € WHP(Q,RY) be a weak solution of (1.1) under the assumptions stated
above and a controllable growth condition on b(-,-,-). Furthermore, let one of the following
assumptions be fulfilled:

(i) the vector field a(-,-,-) is independent of u, i.e., a(z,u,z) = a(z, 2),

(ii) the assumption p > n — 2 of low dimension holds.

Then H™ 1 -almost every boundary point is a reqular point for Du.

The proof of the results in [Min03b, Min03a] is based on finite difference operators, inter-
polation techniques and fractional Sobolev spaces, combined in a delicate iteration scheme.
The main difficulty is to find estimates which are known as Nikolski-type estimates and
which bound the integral of finite differences of Du in terms of the step-size. Extending
this strategy up to the boundary, we initially get the corresponding estimates from testing
the system with classical differences only in tangential direction, but the missing normal
direction cannot be immediately obtained by exploiting the system. To overcome this prob-
lem, we follow the arguments of Duzaar, Kristensen and Mingione [DKMO07] and construct
a family of comparison maps which are solutions of some regularized system and for which
the existence of second-order derivatives is known. Then, in every step of the iteration,
we gain via the Calderén-Zygmund theory some higher integrability of the gradient of the
comparison map, which in turn is used to improve the integrability of Du. Hence, for the
situations (i) and (ii) in Theorem 1.4, we find a suitable fractional Sobolev estimate for Du,

which ensures that the Hausdorff dimension of the singular set Singp,,(€2) does not exceed
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n — 2« and min{n — p,n — 2a}, respectively. This immediately implies the statement of the
Theorem.

Moreover, extending Mingione’s strategy up to the boundary we present a second approach
(implemented only in the quadratic case p = 2) which applies to systems with inhomo-
geneities of natural growth. In the low dimensional case we obtain (see Theorem 8.1):

Theorem 1.5: Consider n € {2,3,4} and o > 1/2. Let Q be a domain of class CY* and
g € CL(Q,RN). Let u € WH2(Q,RY) N L>®(Q,RY) be a weak solution of (1.1) under the
assumptions stated above and a natural growth condition on b(-,-,-) (with ||ul| jec(qrry < M
for some M > 0 such that 2LoM < v). Then H" -almost every boundary point is a reqular
point for Du.

In contrast to the previous proof, we make use of the system in a direct way and employ an
observation of Kronz [Kro], namely that slicewise mean values of the coefficients are weakly
differentiable in the normal direction which is essential for the up-to-the-boundary estimates.
This enables us to find in every step of the iteration the desired Nikolski-type estimates and
to end up with a fractional Sobolev estimate for Du analogous to above.
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2.1 Notation

We start with some remarks on the notation used throughout the whole work: we write

By(z0) = {z € R" : |z — x| < p},
B (x9) = {z € R" : 2, > 0, ]z — xo| < p}

for an open ball, respectively the intersection of an open ball with the upper half-space
R" ! x R*, centred at a point zg € R" (respectively € R*™! x RT in the latter case)
with radius p > 0. Be careful with this notation: the centre xg is not assumed to be
located in general on the plane R"~! x {0}. For ease of notation it might even occur the
case By(x9) = Bjf (x0) when B,(x9) C R"' x RT. Sometimes it will be convenient to
treat the n-th component of x € R™ separately; therefore, we set x = (2/,z,) where a2/ =
(21,...,2p—1) € R""'. Furthermore, we write

Ly(zo) = {z € R": |z — zo| < p, zn, =0}

if o € R"™1 x {0}. In the case z9 = 0 (respectively p = 1) we will use the short hand
notations B, := B,(0), B := By as well as Bf := Bf(0), Bt := Bf", I', := I',(0), and
' =T1(0). Accordingly,

Qp(z0) = {z € R™: |z — (z0)i| < p, forall 1 <i<n}

denotes the open cube centred at xo with side length 1(Q,(z0)) = 2p, and Q} (o) denotes
the cube intersected with the upper half-plane. The boundary part Q,(zo) N {x, = 0} will
as well be denoted by I'y(zg), but the precise meaning of I',(zo) will always be clear from
the context.

The function spaces considered below are mainly Holder spaces C*®, Lebesgue spaces LP
and Sobolev spaces W*? for k € Ny, a € (0,1] and p € [1, 00] on bounded domains  C R".
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Also fractional Sobolev spaces, Morrey spaces and Campanato spaces will play a crucial role
in the sequel; the definitions and some important properties will be introduced and discussed
later in more detail.

A function u: Q — RY is called Hélder continuous with exponent a on € if there exists a
constant 0 < ¢ < oo such that for all points x,y € Q the estimate |u(x) — u(y)| < ¢z — y|
is satisfied (analogously for the closure 2). Then the Hélder seminorm of u is defined as

{\U(m) —u(y)l }

[U]CO,Q(QJRN) = Sup ‘{13‘ — y’a

TzH#YEN

The Holder space C*(Q, RN) consists of all functions v € C*(Q,RY), i.e., k times contin-
uously differentiable, for which the norm

l[ullore@rny = Z sup |D7u(x)| + Z [DBU]CO’Q(Q,RN)
18|<k *< |8I=F
is finite. Here, 8 = (01,...,0,) € N denotes a multi-index of length |3]| := 81 + ... + Oy
and DAy := Dfl ...Dg”u.
The space LP is defined as

LP(Q,RY) == {u: Q — R" : u is Lebesgue-measurable, [ull Lorvy < 0o}

equipped with the norm

1
f (fura) aspes)
HUHLp(Q,RN) = Q
esssupg [ul (p=00),

where we consider classes of function which differ only on a set of Lebesgue measure zero.
Endowed with this norm LP(£2, RY) is a Banach space (and in the case p = 2 even a Hilbert
space).

The Sobolev space W¥P is defined as

WEP(QRY) = {u € LP(Q,RY) : DPu e LP(Q,RY) V|3 <k},

where DPv denotes the weak derivative of u. Wk» (Q,RN ) is also a Banach space, endowed
with the norm

_ (Z|ﬁ|<k/Q | DP P dl’); (1<p< o)

HuHW’C’P(Q,RN) =
>_|8|<k €SS SUPQ | DB (p=00).

Furthermore, we denote by I/Véf P (€, R™) the closure of C$°(22, RY) in the space WkP(Q, RY).
Here, we also introduce the following notation for WP-functions defined on some intersected
ball Bf (xo) or cube QF (x0) and which vanish on the flat part of the boundary:

W(BJ (20), RY) == {u € W' (B (w0), RY) su =0 on T /5o }

p%—(zo

WP (QF (20), RY) i= {u € W'P(Q[ (z9),RY) :u=0o0n T,(zf)},

where (), < p is satisfied and where z{] := ((z0)’,0) is the projection of z¢ onto R"~! x {0}.
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For a given set X C R” we denote by L"(X) = |X| and H*(X) its n-dimensional Lebesgue-
measure and k-dimensional Hausdorff measure, respectively. Furthermore, if h € L'(X,RY)
and 0 < |X| < oo, we denote the average of h by

1
hX:—][hdm:—/hda;.
M= 7 =1 /s

On balls and cubes we use from time to time the ambiguous abbreviation (k). , instead of
(h)Bp(z) and (h)Q,,(z), respectively.

We will often provide up-to-the-boundary estimates. For this purpose we introduce bounded
domains €2 in R"™, for some n > 2, obeying a certain boundary regularity condition: the
boundary of 2 is said to be of class C*7 for k € Ny and some 7 € (0, 1) if for every boundary
point zg € 9 there exist a radius » > 0 and a function h : R* ! — R of class C*" such
that (up to an isometry) € is locally represented by QN By(z0) = {z € By(zq) : @, >
h(z' )} Thus we can locally straighten the boundary 9Q via a C*7-transformation defined
by (2/,2n) — (2, zn — h(2')).

The constants ¢ appearing in the different estimates will all be chosen greater than or equal
to 1, and they may vary from line to line. The dependencies of the constants are usually
indicated, and constants that are referred to will be signed in a unique way.

2.2 Morrey and Campanato spaces

We will also use the Morrey spaces LP* (€2, RY) and the Campanato spaces LP(Q, RY). For
more details, the proofs of the Theorems below and an elaborate overview of the fundamental
properties of these spaces, we refer to the original papers of Campanato [Cam63, Cam64,
Cam65] and Meyers [Mey64], and to the monographs of Giusti, [Giu03, Chapter 2.3], or of
Giaquinta, [Gia83, Chapter 3]. In the sequel we shall use the following definitions:

Definition: Let Q C R™ be a bounded open set and let 1 < p < co. By LPS(Q,RN), ¢ >0,
we denote the linear (Morrey) space of all functions u € LP(Q,RY) such that

||u||p ’ = sup p—g/ |u‘pdl' < 00
Lrs(Q,RN) y€N,0<p<diam Q By(y)NQ

By LP<(Q,RYN), 0 < ¢ < n + p, we denote the linear (Campanato) space of all functions
u € LP(Q,RN) such that

[u]? . = sup pg/ u— (u)g, el dr < oo.
@) T oS e’ Jan | o)

In fact, both conditions stated above depend only on the behaviour of u for radii p — 0. The
Morrey space LP<(Q, RY) is a Banach space with the norm || - || LPs(QRN) defined above. We
mention that the Morrey spaces LP<(Q,R™) reduce to zero for ¢ > n in view of Lebesgue’s
differentiation theorem. Furthermore, in the definition of the Campanato spaces, it is obvious
that by [-]ersoryy only a seminorm is given, but LPs(Q,RY) is also a Banach space,
endowed with the norm [| - || cp.c (@ rnvy = [ ers@rn) + 11+ | Lo rY)-
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We next consider domains  C R"” satisfying a so-called Ahlfors regularity condition, i.e.,
there exists a positive constant kg such that

(Kq) |Bp(x0) N Y > ka p" for all points zg € Q and every radius p < diam((Q),

which means that the domains have no external cusps. The constant kg depends only on n
and the domain €, precisely only on the similarity class of Q, i.e., kiq = kq for any t > 0.
The latter condition is for example satisfied by the large class of domains with Lipschitz-
continuous boundary. Now we can deduce important equivalent formulations for Morrey and
Campanato spaces, namely an isomorphy between Morrey and Campanato spaces and an
integral characterization of Holder continuous maps:

Theorem 2.1 ([Giu03], Proposition 2.3 and Theorem 2.9): Consider p € [1,00). If
Q is a bounded open set satisfying the condition (Kq) and if 0 < ¢ < n, then LP<(Q,RY) is
isomorphic to Lp’<(Q,RN). Furthermore, if Q is a bounded open set without internal cusps
and if n < ¢ < n 4+ p, then LPS(Q,RYN) is isomorphic to the space of Hélder continuous

functions CONQ,RN) with exponent \ = %, and the following estimates hold true:

[Wlcor@ryy < clufgrsryy  and  fullcorgryy < ¢ llullgos@ry
with a constant ¢ depending only on n,p,< and €.

Remark 2.2: We still want to comment on the remaining case ¢ = n: the Morrey space
LP™(Q,RYN) is isomorphic to L>®(€2, RY) with the identity

HUHLp,n(mRN) = 2¢ ||U||Loo(Q,RN)
(see [Giu03, Proposition 2.2]), whereas the Campanato space LP"(Q,RY) is also called the
BMO-space, i. e., the space of all functions with bounded mean oscillation.

We will use the isomorphy stated in the latter theorem in the following form:

Theorem 2.3 ([KMO06], Theorem 2.2): Let B, C R™ be a ball, p € (1,n] and s € (n —
p,n]. Ifu € WP (B, ,RN) and Du € LP*(B,,R™) then u € CO*(B,,R¥)NLP<+P(B,.,RY),
where A\ := 1 — (n —<)/p. Moreover, there exists a constant ¢ depending only on n,p (but
independent of the radius r) such that

[U]COA(E,RN) < C[U]LP«<+P(BT,RN) < C”DUHLPS(BT,RN) :
The same result holds true if B, is replaced by a bounded Lipschitz domain 2. In this case,

the constant ¢ also depends on the Lipschitz constant of 0S).

2.3 Fractional Sobolev spaces and interpolation

We now extend the notion of the previously defined Sobolev spaces W*P by allowing also
noninteger values k ¢ Ny, i.e., by introducing fractional Sobolev spaces; in the sequel we
will use the notation of [Ada75] (cf. also the papers [KM06, DKMO07]). For a bounded open
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set A C R™, parameters § € (0,1) and g € [1,00) we write u € W9(A, RN) provided that
u € LI(A,RN) and the following Gagliardo-type norm of u defined as

1 1
¢ u(z) — u(y)|? e

— q P = A9
llyyoaay - (/A\u(x)\ i) +(/A [ dady)

is finite.

In order to formulate a general criterion for a function to belong to a fractional Sobolev
space we introduce the finite difference operator 7 j via

TenG(x) = 7o p(G)(2) == G(x + he) — G(x)

for a vector valued function G : A — R¥, a vector e € B; C R™ and a real number h € R.
This makes sense whenever x, z + he € A which will always hold in the following when using
Ten. If e =e5, s € {1,...,n}, is a standard basis vector, we use the abbreviation 7; j, instead
of 7, . These finite differences are related to the fractional Sobolev spaces (in the interior
as well as in an up-to-the-boundary version) via the next lemma:

Lemma 2.4 ([KMO05], Lemma 2.5 and [DKMO07], Lemma 2.2): Let Ge LY(Q%,RY),
q > 1, and assume that for 6 € (0,1], M > 0 and some 0 < r < R we have

n
S [ IraGitds < A
s=1 r

for every h € R satisfying 0 < |h| < d where 0 < d < min{l, R—r} is a fized number. In the
case s = n we only allow positive values of h. Then G € Wb’q(Q;,r,]RN) for every b € (0,0)
and p < r. Moreover, there exists a constant ¢ = c(n,q) (in particular, independent of M
and G) such that the following inequality holds true:

q M1 q(6-"b)
/ / W)l dedy < c< c + Qi \G!qd:c>,
QF | Q

T — |n+bq 0—b entbg

where € ;== min{r — p,d}. This result also holds true in the interior without any constraint
on the sign of h with respect to the direction of the differences 74 p; moreover we can also
consider (half-)balls instead of cubes.

PRrROOF: This proof is an adapted version of the proof of [KM05, Lemma 2.5] where the inte-
rior situation was considered. Therefore, we only present the calculations for the boundary
situation. For a vector v = Z?:l vses € R™ we write v(F) = Zf::l vges for k=1,...,n with
v(® = 0. Then, we have

}G(x—i—v ’ZTS’US x—l—vs 1) ) Z‘TSUS ZL‘—i—Us 1))‘

whenever z + v~ € Q%. We next calculate for e = mm{r — p,d} defined as above:

q - o q
/Q+ ’G(:U—FU)—G(QS)‘ dr < /Q+ (Z‘Ts,vsG(iU-i‘U( 1))|) d

P

< nt Z|Tsvs (z + 0 ’qu < naMp|??
QP s=1
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by assumption for all v € R” with |v| < e and v, > 0. Hence, we obtain for each b € (0,60):

_ q
/ / |G($+U7)H_ bG(fU)’ dzdv < onq/ ’v|fn+q(97b) dv
{o<|v|<evn>0} JQF |v|"ta {0< |v|<e,vn >0}

Ma(0-0)
0—0b

< c(n,q)

Taking into account the symmetry with respect to x and y we thus infer an estimate for
points (z,y) € QF x QF satisfying |z —y| <e:

G(y) — G(=)]

! Maga(0—b)
dedy < 2c¢(n,q)———
/{($7y)€Q2'><Q;‘;|$_y|SE} |y _ x|n+qb ( )

0—1b
Otherwise if we consider points (z,y) € QF x @} satisfying |z —y| > ¢, we use the Li-estimate

G(y) — G(x)|?
/ 1C6) = CIF 4y < eaja| [ G
{(e0)eQf xQf fo—yl>ey |y — 2| oF
Combining the last two inequalities we arrive at the desired estimate. (I

In the case where G is the weak derivative of a W1¢ function v and where an estimate for
finite differences only in tangential direction is known, we are still in a position to state a
fractional differentiability result which is limited to the tangential derivative of v:

Lemma 2.5: Let v € WY(QEL RY), ¢ > 1, and assume that for § € (0,1], M > 0 and
some 0 < r < R we have

n—1
Z/ \TenDv|%dz < M?|h|% (2.1)
s=1 Q#_
for every h € R satisfying 0 < |h| < d where 0 < d < min{l, R — r} is a fized number. Then
D'v=(Dyv,...,D,_1v) € Wb’q(Q;,R(”*l)N) for every b € (0,0) and p < r.

Proor: We first fix b € (0,0) and p € (0,7). Now we consider arbitrary numbers h’' €
RT and h € R satisfying 0 < |h|,|W/| < min{d, "=2}. Then, using Young’s inequality,

3
standard properties of the difference operator and the assumption (2.1) on finite differences
in tangential direction, we conclude for every € € (0,6) and s € {1,...,n— 1}:

W‘((9s)q+|h|(1+s)q/+ \Tn,h/Ts,hTs,—hU’q dr

r—2d

< (W 1700 [ ool da
r—2d
< 2|h’\q|h|9‘1/ |Ts,h7n,h,v\qu+2|h|q9q/ |TsnTs,_nv|? d
T A
<

2|h]9‘1/ |Ts,thuyqd:c+2\h|9q/ T nDsv|?dz < 4 M*
QF QF
uniformly in A, A'. From [Dom04, Lemma 2.2.1] we infer (for possibly smaller values of |h|)

|h/’—(9—e)l1|h]—‘1/+ [ Tn s nv|?de < C(/+ | Dul? d:U+Mq>,
Q QL

r—2d
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and the constant ¢ depends only on 6,q,e,d and r — p. Considering the limit h — 0, we
hence end up with

W\—w—f)q/ o Dyvl? dar < c(/ Duffda + M)
QF Qf

r—2d
Keeping in mind that the index s € {1,...,n — 1} is arbitrary, we may combine the latter
inequality with (2.1) to find

Z/+ s nD'o|7dz < c|h|@=2) (/+ |Du\qda;+Mq)
s=1 Qr72d QR

for every h € R satisfying 0 < || < min{d, "5#} where we only allow positive values of h if
s = n. Setting ¢ = (§ — b)/2 the application of the previous Lemma 2.4 with 6, r replaced
by 8 — e,r — 2d yields the desired result. O

The following lemma makes it possible to switch easily from a given decay estimate for finite
differences of V(G) (where V(€) = (14 |£]?)P~2/4¢ for all £ € R¥, see Appendix A.1) to the
corresponding decay estimate for the finite differences of G:

Lemma 2.6 ([DKMO07], Lemma 2.3): Let G € LP(QL,RY), 1 <p <2, s € {1,...,n},
and assume that for 0 € (0,1], M >0 and 0 < r < R we have

/ I n(V(Q)|P d < M2|R|?,

for every 0 < |h| < min{d, R — r}, where 0 < d < min{l, R — r} is a fixzed number. In the
case s = n we only allow positive values of h. Then, we have

/ |71 G|" dz < ¢(n, N, p) ||1+G|| MP|h|P? .

T

LP(Q+

This result also holds true in the interior without any constraint on the sign of h with respect
to the direction of the differences 7 p; moreover we can also consider (half-)balls instead of
cubes.

PRrROOF: From Holder’s inequality and Lemma A.3 (i) we obtain

2—p

/Q+ |Ts nGIP da < (/Q+ (14 |G(@)]* + |G(z + hes)lz)g dac)T

[NIiS]

' (/+ (1+ IG(2)]> +|G(x + hes)|2)¥|7-s7hg‘2 dx)

' (2=p)p P
el Nop) 1+ Gl /Q Iravien ),

and the conclusion is an immediate consequence of the assumption concerning the L? norm
of |75 n(V(G))]- 0

The following interpolation inequality can be found in [Cam82al], Lemma 2.V., and is essen-
tially based on the inequality in [CC81], Theorem 2.1, for the case p = 2.
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Theorem 2.7: Let A € (0,1], 8 € (0,1], p € (1,00) and u € COMNQ,RYN) such that Du €
WoP(Q,R™) with pd < n, where Q@ C RN is an (upper) cube. Then

np(l+6)

Du e L*(Q,R™Y) for all s < T

Moreover,

/Q ‘Du|8 dr < C(n7Nap7 97 >\a S, |Q|7 ||u||W1+9»P(Q7]RN) ) [U]COJ(Q,RN)) :

A different definition for fractional Sobolev spaces, based on pointwise inequalities, can be
derived as follows: Let  C R"™ be a bounded domain, p > 1 and 6 € (0,1]. Following the
approach of Hajlasz in [Haj96], we set

DPP(Q; f) = {g € LP(Q): IE C Q, |E| = 0 such that
() = W) < |z —yl’(9(x) + g(y)) for all z,y € Q\ E},

and we define the fractional Sobolev space via
MOP(Q,RY) = {f € LP(Q,RN): DP(Q; ) £ 0} .

We highlight that this definition has its origin in the definition of Sobolev spaces in the
context of arbitrary metric spaces (replacing |x — y| by dist(z,y)) and that it does not make
use of the notion of derivatives (for a more detailed discussion of the metric setting we refer
to [HKO00]). Employing the Hardy-Littlewood maximal function we have in fact that for the
integer order ¢ = 1 and sufficiently regular domains (e.g. with Lipschitz boundary) this
“metric” Sobolev space coincides with the classical Sobolev space; more precisely, provided
that p > 1, there holds
MYP(Q,RY) = whr(Q,RY)

for all bounded domains €2 with the so-called extension property, meaning that there ex-
ists a bounded linear operator E : WIP(Q,RY) — WIP(R* RY) such that for every
f € WhP(Q,RY) there holds Ef = f almost everywhere in Q. We note that the equiv-
alence fails if p = 1, see [Haj95]. Furthermore, the definitions of the classical and the metric
fractional Sobolev spaces immediately yield for all bounded domains €2, fractional orders
6 € (0,1) and p € [1,00) the following inclusion:

MOP(QRY) C WP P(QRY)  for all @ € (0,6).

M%P(Q,RN) is equipped with the norm

HfHMGm(Q,RN) = ”fHLP(Q,RN) + geD%gf(Q;f) HgHLp(Q) .

We observe that if p € (1,00) then, due to the convexity of LP, to every f € M%P(Q,RY)
there exists a unique function g € LP(Q2) which minimizes the LP(€)-norm amongst all
functions in D%P(Q; f).

The following lemma provides an integral characterization of fractional Sobolev spaces:
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Lemma 2.8: Let Q C R” be a domain which fulfills an Ahlfors condition (Kq), 6 € (0,1],
p € (1,00). Then the following two statements are equivalent:

(i) f € M (Q,RN)

(i) f € LY(Q,RN) and there exists a function h € LP(QY) and a radius Ry > 0 such that
f o= Dseralds < o b 22
Bp(xo)ﬂﬂ

for almost all o € Q and p < Ry.

PrOOF: The implication (i) = (ii) follows by standard properties of the Hardy-Littlewood
maximal function for the choice h = 4M(g) with g € D%P(Q; f).

For the reverse implication (ii) = (i) we follow the proof of Campanato’s integral charac-
terization of Holder continuous functions, see e.g. [Sim96, Chapt. 1.1, Lemma 1]. We first
define the exceptional set

E := {x9 € Q: h(zg) = 0o or (2.2) is not fulfilled or z( is not a Lebesgue point of f}

which is in view of Lebesgue’s Lemma of Lebesgue measure zero. Then we consider p € (0, Ry
and y € Q\ E. By assumption (ii) and the Ahlfors condition on Q we observe

][ 1~ (Fpypnalde < cn.ka) 0 hy).
Bp/2(y)mQ

Moreover, using the given integral inequality on B,/(y) N2 in place of B,(y) N 2 we infer

f = Ds,ralds < 0.
p/2

Combining these estimates we obtain |(f)Bp/2(y)mQ - (f)Bp(y)mQ‘ < ¢(n, kq) p? h(y) for the

mean values of f. Now, for every k € Ny we can choose p = 27%Ry; consequently, we have
‘(f)B2,kRo(y)nQ - (f)BZ,k,lRO(y)mQ\ < c(n, k) RY h(y) 27

Due to the fact that 27%¢ is the k-th term of a convergent geometric series, the sequence of

the mean values {(f) By iy (y)nQ tkeN 18 convergent. Keeping in mind y ¢ F, we may use
0

Lebesgue’s Lemma and we note that its limit is in fact f(y). Moreover, we see
‘(f)BQ,kRO(y)mQ — f(y)| < Z \(f)BQ,jRO(y)mQ - (f)BTj,lRO(y)mQ\
< cRjh(y) Y 279 < cRyh(y)2"
j=k

for a constant ¢ which depends only on n, kg and 6. Furthermore, from the assumption in
(ii) with the choice p = 27% Ry and the latter inequality we infer

][ f — F)lde < c(n, ke, 0) h(y) o’ (2.3)
Bp(y)NQ
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for all radii p = 27*Ry, k € Ny. In fact, the previous inequality holds for any radius
p € (0, Ro] since for any such p there exists k € Ny such that 27 1Ry < p < 27*Ry and
By(y) N C Bykp,(y) N

We next choose two arbitrary points y,z € Q \ E such that |y — 2| < %. Then we apply
(2.3) on balls with radius p = 2|y — z| with centres y and z, respectively. Since we have the

inclusions
B,a(3y+2))NQC By(y) N By(2) NQ
this gives
f 1 (If = F@)] +1f — £(2)]) da
B, a(5(y+2))NQ
<c (]ép(ym If = f(y)lde + ]{Bp(zm If = f(2)] da:)
< cp? (h(y) + h(z))

for a constant ¢ depending only on n, kg and . This implies | f(y) — f(2)] < c¢p? (h(y)+h(2)),
and thus yields the desired pointwise inequality, provided that the distance of the points is
less or equal than %. Therefore, in view of the boundedness of 2 and h € LP(2), a standard
covering argument reveals f € LP(Q, RY). Taking into account

[f(y) = F(2)] < (8, Ro) l& — yI’ (|f ()] + £ (»)])

if |z —y| > %, we observe that the function g = c(h + |f|) belongs to D??(Q; f) for a

constant ¢ depending only on n, ko, 0 and Ry. This completes the proof of the lemma. [

Remarks 2.9: In fact, we have proved the following local version of the integral character-
ization: let o € Q and R > 0 such that

‘f 1~ (Dponaldr < ' h(2)
B, (2)NQ

for almost all 2 € Q and B,(2) C Bg(wg). Then there holds f € Me’p(BR/2(x0) N Q,RY)
with
|£(x) = FW)] < e(n.ka,0) |z = y|’ (h(x) + h(y))

for almost all =,y € Bpr/s(zo) N 2. Furthermore, we mention that using Jensen’s inequality
and the fact that the Hardy Littlewood maximal operator is a bounded map from LP to itself
this characterization allows us to infer the inclusion

woP(Q,RY) € MOP(Q,RY)

whenever () satisfies an Ahlfors condition (Kgq), 6 € (0,1) and p € (1,00).

Moreover, we note that (i) implies indeed the following statement: there exists a function
h € LP(Q) and a radius Ry > 0 such that

1

(f 1= Deanalds)” < o hao)
Bp(xo)ﬂﬂ

for all ¢ < p and almost all o € Q and p < Ry.
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In the sequel we consider weak solutions v € WHP(Q,RY), p € (1,2) of the following non-
linear, inhomogeneous elliptic systems of partial differential equations of second order

—diva(-,u,Du) = b(-,u, Du) in Q. (3.1)

Here 2 denotes a bounded domain in R™ of class C1® for some o € (0, 1). For the right-hand
side, we are going to investigate the controllable and the natural growth condition, which

will be explained in the following. In the second case, we will have to restrict ourselves to
bounded weak solutions u € W1P(Q,RYN) N L>®(Q,RY).

We shall now prove partial regularity for the gradient Du and, in particular, how the set of
regular points of Du is characterized both in the interior and at the boundary (under addi-
tional assumptions concerning the regularity of the boundary values on 0f2). This extends
the results in [Bec05] where the homogeneous situation b = 0 was studied.

We first give a short overview of partial regularity results in the interior and at the boundary.
For a broader discussion we refer to [Gia83, Gro00, Min06], where examples and motivations
can be found explaining the development of regularity theory and the idea of partial regularity
throughout the last century. In 1968, De Giorgi demonstrated in [DG68] that, in contrast to
equations, we cannot in general expect a weak solution to a nonlinear system to be a classical

19
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one (i.e., of class C?). The best we can hope for is partial regularity, in other words that
there exists a set 0y C  such that Q\ € is small in a certain sense, for instance of Lebesgue
measure zero, and that u or even Du is locally regular (e. g. Holder continuous) in €y. There
are different approaches to prove partial regularity: in the interior, Giaquinta, Modica and
Ivert [GM79, Ive79] were the first to utilize the direct method; the blow-up technique was
earlier applied in the setting of elliptic systems by Giusti and Miranda [GM68al; furthermore,
Duzaar and Steffen [DS02] introduced the method of A-harmonic approximation, which is
inspired by Simon’s proof of the regularity theorem of Allard and which extends the method
of harmonic approximation (i. e., approximating with functions solving the Laplace equation)
in a natural way to bounded elliptic operators with constant coefficients. Based on the latter
approach, Duzaar and Grotowski [DG00] gave a new proof of the partial regularity of Du.

In the situation considered in this paper we will use a version of the latter technique which
has been applied to various situations concerning regularity in the past few years. The idea of
A-harmonic approximation is the following: Given a linear system div(A Dv) with constant
coefficients, we know that a function w which is approximately A-harmonic, i.e., for which
f B (xg) A Dw - D da is sufficiently small for all test functions ¢ € CY(Br(z0),RY), is close
to an A-harmonic function A in the LP-sense. Therefore, we consider an appropriate freezing
of the original nonlinear system denoted by A and we apply a comparison argument involving
the solution w of the original system and the LP-close A-harmonic approximation h. Using
good a priori estimates for h and a Caccioppoli-type inequality, we then find an excess-decay
estimate in points where certain smallness assumptions (see below) are satisfied, i.e., where
the so-called regularity criterion applies. Finally, by Campanato’s characterization of Holder
continuous functions, we conclude the desired partial regularity result.

Apart from the A-harmonic approximation lemma all proofs are direct. This gives a good
control on the dependencies on the structure conditions and enables us to directly establish
the optimal regularity result. It is optimal in the following sense: if (1 + ]z|2)177pa(:n,u, z)
is uniformly Holder continuous in x and w with exponent «, then Du is partially Holder
continuous with the same exponent .

In the subquadratic case, where u € WP (€, RY) with p € (1,2) and where the coefficients
a(-,-,-) satisfy a corresponding (p — 1)-growth condition, only few partial regularity results
are known. We first concentrate on the interior situation: In [Pep71], Pepe applied the
blow-up technique to a special quasi-linear system and showed partial Holder continuity of
u, and, due to the quasi-linearity of the system, the singular set is of (n — p) dimensional
Hausdorff measure zero. In [Wol01b], Wolf considered solutions of nonlinear systems for
both homogeneous and inhomogeneous systems, but the regularity result is not optimal in
the above sense. Theorem 1.1 in [Bec05] and Theorem 3.1 below close this gap since there,
for homogeneous and inhomogeneous systems, respectively, we have shown an (optimal)
result analogous to that of the quadratic case (see e.g. [GM68a] combined with [Ham95], or
[DGO0]) and to that of the superquadratic case p > 2 (see [HamO07]). Furthermore, we give
a characterization of regular points, similar to that of the (super-)quadratic case, where the
set of regular interior points is defined by

Regp, () == {z €Q:Due CO(U,R™) for some neighbourhood U of z}.

More precisely, we obtain — exactly as for homogeneous systems — that under the structure
conditions introduced in Section 3.1 we have u € Cﬁ)’?(Reg pu(9),RY), and the set of singular
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points Singp,, () := 2\ Regp, () C II; UII is of Lebesgue measure zero, with

I = {xg €Q: l})g%rif]i o ‘V(Du) - (V(Du))xo,p‘de > O},

Iy = {a€Q: lipnisogp(lwxo,p\ +|(V(Dw),,,|) = s}

where V(§) = (1 + [¢ |2)%§ for ¢ € R¥. We note that Carozza, Fusco and Mingione
[CFM98, CMO01] studied the problem of partial regularity for minimizers of quasiconvex
integrals in the subquadratic setting, obtaining the same characterization for the set of
regular points.

We now focus on the boundary situation: in the early 70’s, Colombini [Col71] consid-
ered the case of quasi-linear systems and showed partial Holder continuity of weak solutions
outside a singular set of Hausdorff dimension not greater than n — p (with p > 2). Fur-
thermore, there are some papers, in particular by Campanato [Cam87b] and recently by
Arkhipova [Ark03], in which the authors obtain partial regularity up to the boundary in
low dimensions. In the case of general systems and arbitrary dimensions, regularity up to
the boundary was lately studied for the first time by Grotowski [Gro00] via the A-harmonic
approximation method in the case p = 2, and by Hamburger [Ham07] using a version of
the blow-up technique for the superquadratic case. For the analogous characterization of
regular boundary points for almost minimizers of quasiconvex variational integrals we refer
to [Kro05]. In what follows we will proceed analogously to Grotowski and provide a similar
characterization of the set of regular boundary points which is defined by

Regp, (09) == {z € 0Q: Due C°'(UNQ, R™Y) for a neighbourhood U of z}.

Here we assume the boundary 9Q to be of class C%* and further v = g on 95 for a function
g € Cho(Q,RN).

To this end, we first state a priori estimates valid up to the boundary for weak solutions
u € WP of homogeneous linear systems with constant coefficients. This allows us to derive
an excess-decay estimate at the boundary. Combined with the excess-decay estimate in
the interior, we show that Du is locally Holder continuous with exponent « in a boundary
neighbourhood of every point y € Regp, (09), and that the set of singular boundary points
Sing ), (09) := 90 \ Reg ), (09) satisfies the inclusion Sing,, (99) C £1 U 3a, where

<« . . 2
X = {y € 00 : liminf ]{)mBﬂ(y) ‘V(Dyan(y)u) - (V(Dyaﬂ(y)U))QmBP(y)’ dx > 0},

p— 0T

Sy = {y € 00 : limsup |[(V(D,,q)w)

o 0+ QﬂBp(y)‘

here vy (y) denotes the inward-pointing unit normal to 92 at y. This means that for
the regularity criterion at the boundary, only the normal derivative is of importance. We
emphasize that since the boundary 0f) itself is of Lebesgue measure zero, this does not
yield the existence of a single regular boundary point (whereas it was known for a while
that singularities may occur at the boundary even if the boundary data is smooth, see the
example in [Gia78]). For the existence we refer to the recent paper [DKMO07] by Duzaar,
Kristensen and Mingione and to Chapters 7, 8 further below.
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In what follows we set the main focus on the treatment of the inhomogeneity: the proof is
quite similar to the proof in the homogeneous situation, therefore we will not perform all
the estimates in the proof, but rather concentrate on the modifications necessary to adapt
it to the inhomogeneous case. For these modifications we mainly refer on the one hand to
[DGO0], where optimal interior regularity was considered in the quadratic case and where also
inhomogeneities under a natural growth condition were taken into account, and on the other
hand to [Gro00, Gro02b], respectively, where useful tools and techniques for the treatment
of the boundary situation are provided.

3.1 Structure conditions and results

We impose on the coefficients a: Q x RV x R™ — R™V of the inhomogeneous system (3.1)
— exactly as in the homogeneous case — standard boundedness, differentiability, growth and
ellipticity conditions: the functions (x,u,z) — a(z,u,z) and (z,u,z) — D.a(x,u,z) are
continuous, and for fixed L > 0, a € (0,1) and all triples (z,u, 2), (Z, 4, z) € Q@ x RV x R™N
there holds that:

(H1) a has polynomial growth:
’a(w,u, z)‘ < L (1 + |z|p_1) ,

(H2) a is differentiable with respect to z with bounded and continuous derivatives:
‘Dza(x,u, z)} < L,

(H3) a is uniformly strongly elliptic:

—2
D.a(w,u,z) A-A > (1+[2) 7 AP VA ER™,
(H4) There exists a modulus of continuity w with w(t) < min(1,¢“) and
K :]0,00) — [1,00) monotone nondecreasing such that

p=1
la(z,u,2) — a(Z,0,2)] < LK(lu]) (1+[2°) 2 w(lz—2z|+ |u—1]).
Finally, we assume the following boundary condition:

(H5) gisin C*(Q,RY).

In (H4), which describes the Hélder continuity in the first two arguments, we have taken
without loss of generality K > 1. Furthermore, the function g will specify the values of the
weak solution u on the boundary 9€2. We mention that the exponents are all chosen equal
to a € (0,1), i.e., the exponent of the regularity class of the domain €2, the modulus of
continuity w and the Holder exponent of Dg. This is no restriction to the general situation
with different exponents since we have seen in [Bec05] for the homogeneous case that only
the minimal exponent determines the class of regularity for the gradient Du. Moreover,
multiplying (3.1) by 7 > 0 we may consider any ellipticity constant © instead of 1.

In the proof of the characterization of regular boundary points (see Theorem 3.2 below)
we will transform our system to the model situation on a half-ball with Dirichlet boundary
values equal to zero on I'. Performing this transformation we will end up with a modified
ellipticity constant, i.e., (H3) will be transformed into the following condition: there exists
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a number v € (0, 1) such that
2
(H3)* Dia(z,u,2) XA > (v 2+ 1222 A2 vAeR™

is fulfilled. This means that v plays the role of an ellipticity constant. In Chapter 3.2 we will
see that v depends only on the boundary values g, and if we assume natural growth for the
inhomogeneity then it depends additionally on the smallness condition (3.3) on [jul|ze(q)
further below. Moreover, since the gradient D,a(z,u, z) is continuous, we may conclude the
existence of a modulus of continuity on compact subsets of Q@ x RV x R™V i.e., there exists
a function x : [0,00) x [0,00) — [0, 00) satisfying

x(t,0)=0  forall t>0
t+— x(t,s)  is monotone nondecreasing for fixed s
s+ x2%(t,s) is concave and monotone nondecreasing for fixed ¢

such that for all (z,u, 2), (Z,4, 2) € Q x RY x R™ with |u|+ |2| + |u —a| + |z — 2| < My +1
we have

‘Dza(m, u,z) — D,a(z, a, 5)’

IN

L x (Mo, |z — 4 Ju—a)® + |z — Z|2)
=t Lxn, (|7 — 2 + [u—af® + [z — 2]?) . (3.2)

The right-hand side b : QxRN xR™ — R¥ is a Carathéodory function, i.e. measurable with
respect to  and continuous with respect to (u, z), and fulfills one of the following growth
conditions:

(B1) controllable growth:

p—1

b(z,u,z)| < L(1+ |2]?) 2
for all (z,u,2) € @ x RY x R™Y
(B2) natural growth: there exist Ly, Lo (possibly depending on M > 0), such that
bz, )] < Ly (M) 2P + Lo(M)
for all (z,u,z) € Q x RY x R™ with |u| < M .

Assuming the latter condition we have to additionally require: the solution u of the inhomo-
geneous system (3.1) to be bounded with |u| < M for some M > 0 satisfying

2L (M)M < 1. (3.3)

A discussion about the need of such a smallness condition appears in Giaquinta’s monograph
[Gia83, Chapter 6] and in [Hil82, Section 2].

In this context we now specify the notion weak solution:

Definition: u € WP (Q,RY) (NL>(Q,RY)) is called a (bounded) weak solution of the
Dirichlet problem

(3.4)

—diva(z,u, Du) = b(z,u, Du) inQ,
u =g on 08,
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if there holds

/a(-,u,Du)'Dgodx—/b(-,u,Du)-gpdx Vo € CP(Q,RY)
Q Q (3.5)

u=g on 0f),

where the latter equality is to be understood in the sense of traces.

By approximation and the growth assumption on a(-,-,-) with respect to the last variable,
we see that the identity (3.5) holds for a larger class of test functions, taking into account the
different growth conditions of b(-, -, -): if we assume (B1) then all functions ¢ € WO1 P(Q,RV)
are admissible test functions, whereas for (B2) we additionally have to demand boundedness,
ie., € WyP(Q,RN) N L®(Q,RN).

In what follows we consider weak solutions u of (3.1) which coincide on the boundary of the
domain © with ¢ (introduced in (H5)). On the one hand we will study the regularity of u
in the interior of €: here, the regularity of the boundary data (g and 0f2) is not involved
in the estimates so that we obtain Holder continuity with exponent a (see (H4)) of the first
derivative of the solution u outside a negligible closed subset which is analogous to the results
in the quadratic and superquadratic case (cf. [DG00, Ham07)):

Theorem 3.1: Considerp € (1,2), Q a bounded domain in R", n > 2, andu € WHP(Q,RY)
a weak solution of the inhomogeneous system (3.1), where the coefficients a: Q x RN x
RN — R™ fulfill the assumptions (H1)-(H4). Furthermore, we assume one of the following
structure conditions on the inhomogeneity:

1. the inhomogeneity b(-,-,-) obeys a controllable growth condition (B1),

2. the inhomogeneity b(-,-,-) obeys a natural growth condition (B2) and u € L>(Q,RY)
with ||ul| oo ryy < M and 2L (M)M < 1.

Then there holds u € CL%(Regp, (), RY) and Singp,, () C II; UTLy with

loc

I, = {xo €0 : hminf]ip(mo) \V(Du) — (V(Du))xo’pfdaz > 0},

p—0F

I, = {$0 €N limSOlJlrp (‘(u)mo,p‘ + ’(V(Du))xmpl) = oo}
p—

In particular, we have L™(Singp,, (2)) = 0.

Remark: In the second case when b(-, -, -) fulfills a natural growth condition we have a better
inclusion. Due to the fact that the solution w is a priori assumed to be bounded, the condition
in the definition of the set Ily on the mean value of u, i.e., imsup,_, o+ [(%)x,p| = 00, is
unnecessary.

Furthermore, we obtain the following characterization of regular boundary points analogous
to the results in the quadratic and superquadratic case (cf. [Gro00, Gro02b] and [Ham07]):

Theorem 3.2: Consider p € (1,2), Q a bounded domain of class C* in R™, n > 2, and
some a € (0,1). Letu € g+ Wol’p(Q,RN) be a weak solution of the inhomogeneous system
(3.1), where the coefficients a: Q@ x RN x R™ — R™N fulfill the assumptions (H1)-(H4).
Furthermore, we assume (H5) and one of the following structure conditions on the inhomo-
geneity:
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1. the inhomogeneity b(-,-,-) obeys a controllable growth condition (B1),

2. the inhomogeneity b(-,-,-) obeys a natural growth condition (B2) and u € L= (9, RY)
with [[ul| e rry < M and 2L (M)M < 1.

Then, fory € Regp,, (09) there holds: Du is Holder continuous with exponent a in a neigh-
bourhood of y in Q, and the set of singular boundary points is contained in El U Eg with

<+« . . 2
1= {y €0t : liminf ]{ImB (y)’V(Dym(y)u) B (V(DVm(y)u))Qme(y)| dz > O}’

p—0F

52 = {y € o0 : hgsOUP} Vaﬂ(y)u))QﬂBp(y)’ - OO}’

where vga(y) denotes the inward-pointing unit normal to O at y.

Remark: Since the solution w coincides with g on 92 we do not need the assumption on
the mean values of u at the boundary even in the case of a controllable growth condition.

Remark 3.3: We mention here that if we consider bounded weak solutions of (3.1) and if
the inhomogeneity satisfies only an “almost” natural growth condition of the form

(B3) there exist L1, La (possibly depending on M > 0), such that:
|b(z, u, 2)] < Li(M) |2[7 + La(M)
for all (z,u,z) € Q x RY x R™ with |u| < M and some p < p,

then the conclusions of our main Theorems 3.1 and 3.2 follow without any assumption of
the form (3.3). The only point, where we actually use condition (3.3) is the proof of the
Caccioppoli inequality, where we will point out the necessary modifications (cf. e.g. [CW98,
Chapt. 12, Remark 4.2]) for dealing with the “almost” natural growth condition (B3).

3.2 The transformed system

In this section, we will explicitly transform the system to the model situation of the upper
half-sphere, and prove for the transformed system (for some r > 0)

{ —diva(z,v Dv) b(z,v, Dv) in B,

on I',

e}

that the new coefficients and the new inhomogeneity defined in (3.9), (3.10) below still satisfy
similar structure conditions as introduced in the previous section.

We now consider the transformation to the model situation: Let z € 0€) be a boundary point.
After an affine transformation and a rotation we may assume z = 0 and vyq(z) = e, where
vpa(z) denotes the inner unit normal vector in z to the boundary 0€2. Our assumptions on
the regularity of the boundary of € ensure the existence of a C1“-function h : R"~! — R
with h(0) =0, VA(0) = 0, such that for some r > 0 there holds

QN B, (0) = {z € B(0) : z, > h(2')} ;
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we here recall 2/ = (x1,...,2,-1). We choose the radius r sufficiently small such that for all
x' € R* ! with |2/| < v/2r there holds:

|Vh(z')| < & (3.6)

for some number k£ > 2 to be defined later. Since the boundary 0€) is compact, we can
choose a common 7 that is suitable for all boundary points. We define the mappings T,
T-1:R"” — R” of class C1* by

T(x) = (ac',:rn — h(:r’)) ,
T y) = (v, + 1))

We see that T locally flattens the boundary (meaning that T(B, N 9Q) C T',) and T~ is its
inverse. In particular, we have J(0) = 0 by the assumptions above. The Jacobian DT (x) is
given by:

0

D(J-'(x) — Idnfl .
0
—Dih(z') -+ —Dnp_ih(a’) |1

We have det DT = det DT~! = 1. Condition (3.6) implies for every = € B /3, and all vectors
w e R™:
1— 2wl < |DT(2)w| < /1+ ¢ |w| (3.7)

and therefore, the corresponding estimates for |w? DT (z)| and multiplications by matrices.
Since T~! has the same structure as T, we infer (3.7) also for DT~! instead of DT, and hence
we observe that T and T—! have for any choice of k > 2 Lipschitz constants between 1/ V2
and v/2. Keeping in mind the structure of T we find for every p < v/2r the inclusions

BY - CT(QNB,) C Bl

o/V3 Vi (3:8)

Using the change of variables formula we observe (note det DT~! = 1) for the L"-measure
of these sets

+
1B,

Ll S 190B, < |B

s
V2p!

We now consider a solution w of the Dirichlet problem (3.4) under the assumptions (H1)-
(H4) on the coefficients a(-,-,-), (H5) on the boundary data g as well as (Bl) and (B2),
respectively on the inhomogeneity b(-, -, -). We next show that the function

B(y) ==1a(y) — gly) =uoT ' (y) —go T '(y)

(which is the transformation to the half-ball) is a weak solution to a system having the
same structure as (3.4), on the domain B;, for some r > 0. We will further show that the
coefficients of the new system satisfy structure conditions analogous to (H1)-(H4) and (B1)
and (B2), respectively (for some different constants and exponents given in terms of the
boundary data and of the structure constants of the original system). By definition we see
v E WI}’p (B, R™), hence, we have reduced our problem to the model situation of a half-ball
with zero boundary values on I',..
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The transformed system: We begin by considering a test function ¢ € C§°(2 N Br/\/iv RM)

and define p = po T~ € Cé (B}, RN). Using the identity det DT~! = 1 and the inclusion

(3.8), the system (3.1) may now be transformed to a half-ball:
0= /Qa(x,u(a:), Du(z)) - Do(x) dx — /Qb(x,u(x),Du(x)) ~(x) dx
= /B+ a<7_1(?/)’“(7_1(y))aD“(T_l(y))) - D (T (y)) dy
[ (T @ @), D)) o )
= /B a(T7' W), (24 9) (). (D5 + D) () (DT ') ") - DAy (DT () " dy

- [ 85w @+ D). (05 + D3) ) (D7 W) ™) -0 b,

where we have employed @ = ¥ 4 g in the last equality. Due to (D‘J'_l(y))_1 = DT (T (y))
this can be rewritten as:

| alwow). Do) Do) dy = [ bu5(w). Ditw) - oly) dy.
B; B

where the coefficients a(y, v, z) € R™V and the inhomogeneity l;(y, v,2) € RN are given by

iy, v,2) = a(T7Uy) 0+ 3W), ( + Dyy) DTT W) ) DTHT ), (39)

b(y, v, 2) == b(T’l(y), v+3(y), (z+ Dj(y)) DTW”(?J))) : (3.10)

with DT denoting the transpose of DT. For arbitrary functions ¢ € C§°(B;F, RY) we may
invert the calculations above (i.e., test the original system (3.1) by ¢ o T) and conclude that
¥ is a weak solution of the (partial) Dirichlet problem

(3.11)

v

{ diva(-, s, Do) = b(-, s, Dv) in B,
0

onl',.

In the sequel we show how the structure conditions on a(,-,-) and b(-, -, -), respectively, are
transferred to the new coefficients a(-, -,-) and the new inhomogeneity b(-,-,-). For ease of
notation we will omit the specification of Q and B; in the norms appearing below. In what
follows we consider y, ¥ € B, v, v € RY and z, C, C € R™™. Hence, T'(y) and T1(3)
belong to the ball with the same radius increased by the factor v/2, and for the latter ball
inequality (3.6) is fulfilled. In particular we have (3.7) with = replaced by T=!(y) (or by
T-Y)), i.e., there holds

1-zlC| < [DT(T W) C| < \J1+¢]Cl.

Here we choose the factor k£ > 2 according to the growth condition of the inhomogeneity in
such a way that

IN

kE =2 if condition (B1) is considered,
(1+

3.12
%)2(1 - %)_1 1+ % if condition (B2) is considered. (3.12)
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Moreover, we will use the following identity (see the definition of §):

Dj(y) DT(T(y)) = Dg(T'(y)) DT () DT(T ' (y)) = Dg(T(v))-

The coefficients a(-,-,-): For detailed calculations (in particular concerning the Hélder con-
tinuity of a(-, -, -) with respect to the first and second variable) we refer to [Bec05, Chapter
2.3]; here we only recapitulate the results and note the modifications necessary for the treat-
ment of the inhomogeneity. We mention that — in contrast to [Gro00] — the original Dirichlet
problem is reduced to zero boundary values on I'.. On the one hand, in particular in the
inhomogeneous situation, we have to pay more attention to the transformation arguments:
here we have to accept more restrictions on the radius and we do not obtain the same struc-
ture conditions (i.e., we will only deduce (H3)* instead of (H3)); moreover, the estimates
in the Caccioppoli inequality will become slightly more technical. But on the other hand
this reduction facilitates the notation within the deduction of the excess-decay estimates, be-
cause the function g does no longer appear in the model case; furthermore, we can proceed
analogously to [Bec05] and cite some parts of the regularity proof.

Firstly we see that D.af(-,-,-) (as well as D.af(-,-,-)) may be written as a bilinear form on
R™V:

D.a(y,v, z) (C,O)
= D.a(T7(y).v +3(v). (2 + Dily) DIT'W)) (C DT(T(y)), TDT(T(y))).
Taking into account the assumption (H1) we infer
a(y,v,2)-C| = |a(T7 (W) v + 3w, (= + Day)) DT(T(y)) ) - C DT(T ()|
V2L (14 |2 DT(T W) + Do(T ) ") [C]
2V2L (1+||Dgl) (1 +[21P71) [C].

IN

N

From condition (H2) and the regularity assumptions on T we further deduce that a(y, v, z)
is differentiable with respect to z with continuous derivative. Moreover, for the growth of
D.a we see via the representation above:

| D:a(y,v,2) (C,C)| < 2L|C||C],

i.e., a condition as in (H2). Next we turn our attention to the ellipticity condition: here we
apply Young’s inequality, (H3) and the fact that p < 2 in order to achieve

D.(y,v,2) (C,C) = (1+ [ DT(TX(y)) + Dg(‘T_l(y))|2)%}CD‘.T(‘I_1(y)) k

p—2
_ 2\ =
> (1= 4) (1+ @+ R IDglZ + 1+ B [ DT @) [P) * [CP?
p—2
_ 2 2
> (1= P+ 72 (14 0+ R)Dglle)® +127) * IO, (3.13)
or, for the choice k = 2, the less complicated representation

p—

2
D:a(y,v,2) (C,C) > 2°7% (1+ || Dgll3, + |21?) = 1CP*.
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p—1
To infer Holder continuity of the map (z,u) — a(z,u, z) (1 + ]z\Q) 2 we need, apart from
the inequalities (3.7), a further restriction on the radius: we choose r sufficiently small such
that

1Tl ora 1T~ o1 (2) (3.14)

< 5
This ensures in particular r < %; moreover, this choice is always possible due to the fact that
the C1® norms of T and of T~ respectively, are bounded and therefore the left-hand side
in (3.14) converges to 0 as r — 0. Hence, applying (H2) we obtain (cf. [Bec05] for detailed
calculations)

@y, v, 2) — a(7.5,2))| < LeR (o)) (1+ 12T w(ly—g] + Jv— 1)

for K([v|) := K(Jv| + ||glles) and a constant ¢ depending only on ||g|cre, |T]cre and
1T e

The inhomogeneity B(, -,+): For the assumption of controllable growth (B1) we easily derive

‘I;(y, v, z)‘ = ‘b(‘]’fl(y),v +9(y), (Z + DQ(?J)) D‘T(‘Iil(y)» ’

IN

L (142 DT(T7Y )+Dg( )})pl

2L (14| Dglloc) (14 12) =

IN

If, in contrast, we assume natural growth (B2) and |v + g(y)| < M, we obtain

‘b(T’l(y), v+3(y), 2 DT(T () + Dg(Tfl(y))) ’
M) |z DT (T (y)) + Dg(T () |" + L2(M)

|b(y, v, 2)]

IN

IN

La00) (14 22 + (1 4+ BIDgl2. ) + La(a1)
(14 1YL (M) [+ (14 K) La(20) [ Dyl + La(M)

IN

Conclusion: We now rescale the transformed system (3.11) by the factor (1 — ¢) (1+ £)P~2
i.e., by the factor appearing in the ellipticity condition in (3.13), meaning that we define the
new coefficients and the new right-hand side by

&('7 7'):_ (1 %)_1(14_%)2_1)&('7'7')7
b('a'v'):: (1_%)_1(1—’_%)2_ b('7'7 )
Then we see: v is a weak solution of
—diva(-,v Dv) b(-, v, Dv) in B, (3.15)
=0 on I,

for r sufficiently small. Assuming a controllable growth condition on the inhomogeneity
b(-,-,-), we come to the conclusion that for the new system there hold conditions analogous
o (H1), (H2), (H3)*, (H4) and (B1) with constants

L = Leg(lgllcre, [Tlove, 1T ere, ),
K() = K(-+lglls0)
v = v(||Dglls0)
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i.e., the new structural constants depend only on the boundary 9f) and the boundary data
g. Otherwise, if we assume a natural growth condition we first note that the number k
introduced in (3.12) depends only on M and L (M ). Thus, keeping in mind the normalization
of the coefficients a(-,,-) by the factor (1 — ¢) (1 + £)P~2 for an appropriate number k =
k(M,Li(M)), we infer conditions analogous to (H1), (H2), (H3)* and (H4) with constants

£ = Len (M, L), lglloron [Tlone, |7 o)
K(-) = K(-+llgll) ,
vV = V(Mle(M)7 HDQHOO) )

i. e., the new structural constants depend here additionally on the constants appearing in the
smallness condition (3.3). We briefly comment on the dependence of the ellipticity constant
v upon the parameters M and L;(M): when 2Ly (M)M ' 1, then kK — 0o and consequently
v \, 0. This takes no effect on the ellipticity of the transformed system because (3.3) is a
global condition on € and hence, v is bounded from below uniformly for every transformed
system. Moreover, (B2) transforms to the following condition: whenever we consider v € RV
such that |v + §(y)| < M we obtain: |b(y,v, z)| < Li(M)|z|P + Ly(M) where

LiM) = (14+1)° (1= 1) Ly(M) = e, (M, Li(M)),

~

L2(M) = CLy (Mv Ll(M)vLQ(M)’ HDgHOO) .

The condition |v 4 §(y)| < M required here is indeed natural: later we will apply condition
(B2) for the transformed solution 9(y) = @(y) — g(y) instead of v such that equivalently (by
definition of ©) the condition |i(y)| = |u(T~!(y)] < M is required. Finally we calculate using
the explicit representation of L1(M) and the definition (3.12) of k (note the assumption (3.3)
on the quantity L (M)M):

2Ly (M) M = 2(1+1)* (1 - Y™ Ly(m)ym

1-2L, (MM
< 2(1+ 4L1(IJS/[)13/I )Ll(M)M

= Li(M)M+3 < 1.

Consequently, there holds a condition analogous to 2Li(M)M < 1 for the transformed
problem. Altogether, this means we have proved that the transformation to the model
situation of a half-ball preserves all the structure conditions, both in the case of a controllable
and of a natural growth condition on the inhomogeneity b(-, -, -).

In summary, in the sequel we shall consider weak solutions u € W1P(B+,RN) of the elliptic
system

/a(-,u,Du)~D<pd:c:/ b(-,u,Du) - pdx Vo e C(BT,RY)
B+ B+ (3.16)

u=20 onl.

in the model case of a half-ball, where the coefficients a(-, -, -) satisfy the assumptions (H1),
(H2), (H3)* and (H4). Furthermore, with respect to the inhomogeneity b(:,-,-) either a
controllable growth condition (B1) or a (transformed) natural growth condition (B2)* is
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assumed, meaning that

-1

(B1) b(z, u, 2)] < L(1+ |z|2)pT for all (x,u,z) € Bt UT x RY x R™V,
or

(B2)* b(z,u,2)| < Ly(M)|2|P + Lo(M)  for all (z,u,z) € BT UT x RNV x RV

with |u+g| < M

for some constants Li (M), La(M). In the latter case we will further require
we LB, RY)  with [[u+ gl (p+ gryy < M and 2L (M)M < 1. (3.17)

Then, our objective is to infer a characterization of regular boundary points for the model
problem under these assumptions. As we will see in Section 3.6.3, this suffices to obtain the
desired characterization stated in Theorem 3.2 for the general situation.

3.3 Linear theory

In this section we first provide an a priori estimate for solutions of linear elliptic systems
of second order with constant coefficients in the subquadratic case. In the corresponding
quadratic situation it is well known that W'2-solutions are smooth up to the boundary.
Using different techniques with the LP-theory in a global version as an essential tool it is
possible (see [Bec05, Chapter 4]) to overcome the difficulties arising from the fact that we
treat the case 1 < p < 2 in order to obtain regularity up to the boundary also in this case.
Secondly, we present a suitable A-harmonic approximation lemma.

We now consider the (partial) Dirichlet problems

div(ADu) = 0 in B (x), (3.18)
u=20 on I',(z0) .
for 29 € R"~! x {0} in order to prove C*®-regularity up to the boundary, and
div(ADu) =0 in B,(zo) (3.19)

for some xyp € R™ in order to derive the corresponding estimates in the interior. Here,
we assume the coefficients A € R™ to be bounded and elliptic in the sense of Legendre-
Hadamard, i. e., that we have for some 0 < v < L

(A1)  |A(C,C)| < A|C||C] vC,C e R
(A2)  AE@ncan) > v|Ef P VEe RN, ne R,

Theorem 3.4 ([Bec05], Satz 4.5; [DGKO05]|, Lemma 5): Let p € (1,2) and let A be
constant coefficients which satisfy conditions (A1) and (A2). There holds:

(i) Assume u € Wll’p(B:{(ajo),RN) to be weak solutions of the system (3.18). Then u €
C>® (B (x0) UT (o), RY), and

1
sup (|Du| + p |D2u\) <ec <][ | DulP d;v) r.
Bj/2(.r0) B;(a:())
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(ii) Assume u € WHP(B,(z0),RY) to be weak solutions of the system (5.19). Then u €
C*>(B,(z0),RY), and

sup (|Du|+ p|D?u|) < ¢ (][ | Dl dm) .
By a(xo) Bp(wo)

In both situations the constant ¢ depends only on n, N,p and %

Furthermore, we state the following results concerning A-harmonic approximation:

Lemma 3.5 (A-harm. approximation; [Bec05], Lemma 4.7, [DGKO05], Lemma 6):
Let A\, A be positive constants. Then for every € > 0 there exists § = d(n, N, p, X, ¢) with the
following property:

(i) For every bilinear form A on R™ which is elliptic in the sense of Legendre-Hadamard
with ellipticity constant v and upper bound A and for every u € Wll’p(B;(xo),RN)
(with some p > 0, xg € R"™1 x {0}) satisfying:

][ V(Du)*dr < 4* <1,
B/ (x0)

‘][ A(Du,Dyp)dx| < §v sup |Dy| Ve Cé(B;(a:O),RN),
BJ (z0) By (z0)

there exists an A-harmonic function h € Wll’p(B;ﬂ(xo),RN) (meaning that for all

Y E C’&(B;rm(:no),RN) there holds fB+/ (IO)A(Dh, Dy)dz = 0), which satisfies
p/2

]1[3:/2("”0)

(ii) For every bilinear form A on R™V which is elliptic in the sense of Legendre-Hadamard

V(u_ryh)rda: < y%  and ][ ’V(Dh)‘gdx < 2n 3,
P B"'/Q(xo)

with ellipticity constant v and upper bound A and for every u € Wl’p(Bp($o),RN)
satisfying:

f V(DuPdr < 2 <1,

Bp(xo)

f  ADuDedz| <5y swp IDel Vi€ CYB(w0). BY),
By(z0) By (zo

there exists an A-harmonic function h € WHP(B,(z0), RY) which satisfies

][Bp(wo)

3.4 A Caccioppoli inequality

v(“_'yh)fdx < 4% and ][ V(Dh)|*dz < 2.
p BP(JfO)

As usual the first step in proving a regularity theorem for solutions u of elliptic systems is
to establish a suitable reverse-Poincaré or Caccioppoli inequality. This means that a certain
integral of Du (here the L?-norm of V(Du) on a half-ball) is essentially controlled in terms
of the solution w itself on a larger domain (or, in our model situation, on a larger half-ball).
In the first step we will study the boundary situation.
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Lemma 3.6 (Caccioppoli inequality at the boundary): Let My > 0, £ € RY with
€] < My and let u € Wll’p(BJr,RN) be a weak solution of (3.16) with coefficients a(-,-,-)
satisfying the assumptions (H1), (H2), (H3)* and (H4). Furthermore, assume that one of
the following conditions holds:

1. the inhomogeneity fulfills a controllable growth condition (B1),

2. the inhomogeneity fulfills a natural growth condition (B2)*, and (3.17) is satisfied.

Then for all zg € I' and p < peaee < 1 — |z0| there holds

][ ]V(Du—ﬁ@en)Pdm < Ccacc(][
Bp+/2(x°) B (x0)

The constant ceqcc depends in the first case only on n,p,v, L, My and K (M), whereas in the
second case it depends additionally on M, Li(M) and Lay(M); the radius peaee is given in the
first case by 1 — |xg|, and in the second case it depends only on My, M, L1(M) and ||Dg|| e

V(ll_jxn)rdm—&—pm).

PRroOOF: Without loss of generality we may assume M > 0. We consider a cut-off function
n € C§°(B,/2(w0), [0,1]) satisfying n = 1 on B,/s(zo) and |Vn| < %. Both in the case of
controllable and natural growth (keep in mind that in the latter case u is bounded) the
function ¢ = n?(u — £x,) can be taken as a test function in (3.16). Hence, using the
abbreviation X := £ ® e, we obtain

][ b(-,u,Du)-godx:][ a(+,u, Du) - Dy dx
B (x0) BJ (x0)

2][ a(-,u, Du) - (Du — X)n* dx
Bf (x0)
B (w0)

Since a(zg,0, X) is constant, the integral + B (z0) a(xp,0,X) - Dy dx vanishes and thus we
P
conclude

][+ la(+,u, Du) —a(-,u, X)] - (Du— X)n*dzx
By (z0)

= -2 [a(',u,Du)—a(',u,X)}-((u—fazn)@)Vn)nda:
B (x0)
e X) el 2, X)) - Dy da
B (x0)
_][ [a('v‘fxnaX)_a(mOaOaX)]'DSde—i_][ b(,u,Du)cpdw
B (x0)

B (x0)
=: —][ I+ 1I+1II—-1V)dz (3.20)
B (x0)
with the obvious labelling. To estimate the terms I, I1 and I1] we decompose the half-ball

into sets of the form

Bi<ys) = B (z0) N {2 : [Du(z) - X| <1} 0 {w: |80 ) 5 9},
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where other combinations involving > and < are defined analogously. If we do not restrict
one of the two expressions |Du(x) — X| respectively ]u(@%| in certain computations, we
replace the sign by a dot, for instance B(.)<) = B(<)<) U B(>)(<). On these sets we can use
Lemma A.1 (i) because for every ¢ € R* there holds:

if ¢ <1: min{|¢]% ¢} = [¢)* < V2(V(Q))?
if |¢]>1: min{|¢[% |7} = [¢[F < V2|V

Hence, we will use in nearly every calculation Lemma A.1 and Young’s inequality in its
general form, i.e., that for all a,b > 0, ¢ > 0 and ¢ > 1 there holds

— q —
a-b< qusaq T+ %51 7p7,

Keeping in mind p < 1, we use the assumptions on the coefficients a(-,-,) to estimate the
various terms: for term I we apply condition (H2) if # € B(<y.) and condition (H1) if
x € B(sy() to conclude completely similarly to the derivation of the estimate (5.4) in [Bec05]

21 < e|V(Du— X)[*n* + c(p, Mo) (L? ™" + LPe'P) ‘V(%) ‘2. (3.21)

Using condition (H4) and the fact that we have |[u — {x,| < p in the set B(.y<), we find

for the remaining terms I and II] in a standard way (see (5.5) in [Bec05] for detailed
computations)

11+ 111 < 2¢|V(Du—X)21 2+ c(p,Mo)K(zwo)ff1 (L+ L7 77 |V (48 2

+ ¢(p, Mp) K(Mo) T (L+ LiTeTs + [2e™ ) p?. (3.22)

In the next step we consider the remaining integrals in (3.20), i.e., the left-hand side and
the integral involving I'V. Taking into consideration the ellipticity of D.a in (H3)* we find
for the left-hand side of (3.20) via Young’s inequality for all § € (0, 1]:

][ [a(-,u,Du)—a(-,u,X)]-(Du—X)nzd:c
B (x0)
1
:][+ /Dza(.,u,Xth(Du—X))(Du—X,Du—X)nthd:c
By (z0)

p=2
][+ / (v 2+ |X +t(Du—X)|?) 7 |Du— X|*n*dtdx
By (z0)

p—2
> ][+ 2+ A+ HXP+A+6)|Du—X*) % |Du— X*n*da. (3.23)
By (wo)

We now have to distinguish the growth conditions for the inhomogeneity b(-, -, -) in order to
bound the integrand I'V:

Controllable growth condition (B1): First we see

IV = b(-,u,Du) - < L(1+|Dul>)"T Ju—Ean|n’,
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we then estimate the integrand completely analogously to the terms I, I1 and 111 above on
the different sets B(.).) and we obtain

c(p, Mo) L(| =522 " + p?) on Bgy(<)
e 5 p, My) L | =52 | e on B ()

= |Du - X[P 4 clp, Mo) L2 S on B(>)(<)

ﬁ’DU_X|p77 —l—C(p,Mo)Lpel p‘%‘l’ on B(>)(>).

By Lemma A.1, (i) this yields
_ 2
IV < e|V(Du— X)2n? + c(p, My) (L2 + LP ') ’V(ltj”r") ‘ + e(p, My) L p*©

(3.24)
Making the choice § = 1 we obtain in (3.23)

][ [a(-,u,Du)—a(-,u,X)]-(Du—X)nQdaj
By (o)
_ -2
> (2+2M02)”22][ (z/_2+|Du—X]2)pT|Du—X|2n2d:n
By (o)
> Mow) | V(Du X)P .
B (x0)

Combining this with (3.20)-(3.22) and (3.24), i.e., the estimates for each of the integrands,
we obtain

(cl_l(p, v, Mp) —45) ][ ]V(Du—X)]zn2 dx
B/ (x0)

V(u_lfxn)rdx

M KO (L2 + D2 L 1)
By (wo)

+e(p, Mo) K (Mp)o T (L+ Lo 1 ™5 + L2e71) p2.

Choosing ¢ = %cl_l(p, v, Mp) and dividing this by %cl_l(p, v, Mp) finally yields
][ [V(Du — X)|*dx < 2"][ V(Du — X)|*n*dx
B, (xo0) B (x0)

V(iu _gf””)fdx + pZQ] ,

< ¢(n,p, L, v, My) K (M)t [][
B P

7 (o)

meaning that we have established the desired result if the inhomogeneity obeys a controllable
growth condition.

Natural growth condition (B2)*: In this case we first mention that the solution w
vanishes on I' by assumption and hence, in view of (3.17) g is bounded on I' by M. This
enables us to calculate

u— &an| < Jutgl+ lg(@o)| + g — g(xo)| + [§zn| < 2M + (|| DgllL~ + [£]) p
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Therefore, we estimate the inhomogeneity utilizing the growth condition (B2)*, Young’s
inequality, Lemma A.1, (i) and |£]| < M) to infer for every 6 > 0 that

IV < [Ly(M) |DulP + Lo(M)] ju — €| 1?
< LMY 2+ (1467 X2+ (14 6) [Du— X[2) 2 + Ly(M)] [u— Exn| 72

p—2

= Li(M)1+68)|[Du—XP(v 2+ (145" XP+(1+6)|Du—X[*) 2 |Ju—Exn|n?
+[La(M) (2 + (14 67 [XJ2) (=2 + (14 67 [ X[+ (14 6) [Du— XP2) T
+ Lo(M)] Ju — Exn| n?
< Li(M) (14 6) (2M + (|| Dyl + |€]) p)
X (V24 (1407 |X 2+ (14 0) |Du— X[2) T [Du— X |22
+ [Li(M) (v + (L4671 [ X)) + Lo(M)]|u — | 0
Li(M) (1+6) (2M + (|| Dgllze + Mo) p)
X (24 (146 [XP + (1+0)|Du— X1*) 7 |Du— X2

V2 [Ly(M) (2 + (14671 M2) + Lay(M)] (]v(“ _pfx") \2 + )

IN

= IV, + IV}).

The first term on the right-hand side of the last inequality will now be absorbed in (3.23)
by employing the smallness condition 2L, (M) M < 1. For this purpose we choose

51— 2Ly (M)M
AL (MM

(implying that (1 + §)2L1(M)M is the arithmetic mean of 2L;(M)M and 1). We continue
by setting

M — 2Ly (M)M? }

= minq1 —
po = win {1~ 50l o G (s 5 30

meaning that we take once again the arithmetic mean if necessary; therefore, pg is a quantity
depending only on My, M, L1(M) and ||Dg| . In particular, the choices for § and pg allow
us to compute

1= Ly(M) (1 +6) (2M + (/[ Dgllz> + Mo) po)

1+ 2L (M)M M — 2Ly (M)M?
2 1= Li(M) AL (MM <2M+ 1+ 2L (MM )
_, o+ 2L (M)M 3M + 2Ly (M)M?
4M 1+ 2L (M)M
1— 2L (M)M

= —— = (M, Li(M)) >0,
where we have employed that 2L (M)M < 1 by assumption. Furthermore, in view of the
choice of §, we find (1+6)P=2/2 > (146)"' = ¢ 1Y(M, L;(M)) as well as (140-1)®=2)/2 >
¢ 1(M, Li(M)). Hence, we use (3.23) and | X| < My to obtain for all radii p € (0, po):

][ [a('aU,DU)—a(',U,X)]-(Du—X)n2d$—][ 1V, dx
B (x0) B (x0)
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—2
> C_I(M,Ll(M))][+( )(u‘2+(1+5‘1) ]X|2+(1+(5)|Du—X|2)pT|Du—X\2772dx
By (zo

—2
> ¢ (M, Ly(M)) ][+ (v 2+ X+ |Du— X\Q)pT|Du — X|*n?dx
By (wo)

> & (o Mo, ML) V(D= X)Pda.
B (z0)
We note that the constant ¢, ' approaches 0 as 2L1(M)M 1 in condition (3.17). Com-
bining (3.20)-(3.22) and the definition of IV}, we infer similarly to the case of a controllable
growth condition that

(cgl(p,u,Mo,M,Ll(M)) —35) ][ ]V(Du—X)|2772dx

Bf (o)
V(w> ’2 dr + p20‘) )

< e(p, L, Mo, M, Ly (M), Ly(M), &) K (Mo) 77 (][ .

B/ (x0)

Choosing ¢ = %cg 1 and dividing this by % ¢y " then yields for all p € (0, po)
][ V(Du — X)|*dzx < 2”][ V(Du — X)|*n* dz
B3 (@)

Bf (x0)
P u—E&xp\|? 9
< ¢ K (M) v(i)‘ dz + p*
B;(zo) p

with a constant ¢ which depends only on n,p, L, v, My, K(My), M, L1(M) and Ly(M), and
the proof of the lemma is complete. O

Remark: Actually, we only have to confine ourselves to small radii if || Dg|| L~ # 0, whereas
we have peaee = 1 — |xo| if || Dgl|~ = 0. To prove this assertion it remains to consider radii
p > po where the radius pg is defined in the proof above. We apply Lemma A.1 and the
Lemma with £ = 0 (then it is easy to see that we do not require any smallness assumption
on the radius). Hence, we find the following estimate

][ V(Du - X)Pde < c(p) (][ [V (Du) 2z + M)
B+/2(IO) B;—/Q(‘TO)

c [ ][

Bf (x0)
c [ ][

Bf (x0)

< c(n,p, L, v, ]\4()7 K(Mo), M, Ll(M), LQ(M)) |:][B

IN

V<%> ‘de + p +M§]

IN

V(“_jz”)fda: + M+ pZ"‘]

V(Lf%) ’2 dr + pm}
7 (0) P
where in the last inequality we have used the fact that for all radii p > pp under consideration
there holds:
M§ < Mg py**p* = c(Mo, M, Ly(M)) p**.

In the interior we find an analogous result. For later application the following form of the
Caccioppoli inequality will be convenient:
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Lemma 3.7 (Caccioppoli inequality in the interior): Consider i € RY, T ¢ R™V
with ||, | Y| < Mo and let w € WHP(Q,RYN) be a weak solution of under the assumptions
(H1)-(H4). Furthermore, assume that one of the following conditions holds:

1. the inhomogeneity fulfills a controllable growth condition (B1),

2. the inhomogeneity fulfills a natural growth condition (B2); additionally we suppose:
u € L®(Q,RN) with ||u|p~ < M and 2L1(M)M < 1.

Then for every xo € 2, p € (0,1) such that B,(xo) € S there holds

— 0 —="(x— 2
Lo v -voPi <t (f |v(UEEEETED I gy gy
Bp/2($0) Bp(J:O)

P
The constant Ceqee depends in the first case only on n, N,p, L, My and K(2My), whereas in
the second case it depends additionally on M, Li(M) and Lo(M).

PRrROOF: We proceed similarly to the proof of the Caccioppoli inequality at the boundary,
however, the occurrence of [i necessitates some modifications in the choices of the quantities
appearing within the proof. Instead of u — {x,, we will consider the map v(z) := u(z) —  —
Y(z — x0). Let n € C§°(B,/2(70), [0,1]) be a cut-off function satisfying n = 1 in B, /s(z0)
and |Vn| < %. We now test the system (3.1) with the function ¢ = 7% v and analogously to
(3.20) we obtain

][ la(+,u, Du) —a(-,u,Y)] - (Du—T)n*dz
Bp(xO

= 2]{9pr) -, u,Du) —a(-,u,T)] - (v® Vn)nde

][ T)—a(-, g+ Y(x—1x0),Y)] - Dodax

By(z
][ i+ Y(z — x), T)—a(:vg,u,T)]-Dgodx—i—][ b(-,u, Du) - pdx
B/J BP(IO)

— - ][ (2 [+ IT+1IT—1V)dz (3.25)
Bp(xo)

with the obvious abbreviations of the integrands. This time we decompose Bp(xo) in sets of
the form
B(<)(>) = By(wo) N {z : [Du(w) = Y| <1} n{w: 12| > 1},

with analogous definitions for other combinations involving > and <. For the estimates for I -
111 we now refer to Lemma 3.6: the only difference is the application of the Holder continuity
in (H4) since K depends on the second argument of a(-, -, -) and hence, on |+ Y(x — z¢)| <
2 My. Therefore, in the Caccioppoli inequality in the interior we have K(2Mj) instead of
K (My). Combining these estimates we find (cf. (3.21) and (3.22)):

< e|V(Du—"T)Pn*+c(p, M) (L2e™" + LP ' P) [V (1)
IT+ 11T < 2e|V(Du—"T)2n? + c(p, M) K(2My)»-1 (L + Lo 1 e p) \V(2)|
+ (L+ LT e + L2e 1) K(2Mp) 71 o(p, M) p>
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As previously we now distinguish the different growth conditions on the inhomogeneity:

Controllable growth condition (B1): for the remaining integrand I'V we find (cf. (3.24)):
IV < e|V(Du—T1)?n* + c(p, M) (L2 el rp el_p) ‘V(%) ’2 + ¢(p, My) L p**.

Utilizing the ellipticity of D,a in (H3), we may estimate the integral on the left-hand side of
(3.25) from below by

][ [a(.,u, Du) —a(.7u,T)} . (Du—T)n2 dz > cl_l(p, Moy) ][ |V(Du—T)]2772 dz .
Bp(xo) BP(QUO)

These estimates allow us to deduce from (3.25):

(cf1 —4de) ][ |V (Du— ) *n?dzx
By(z0)

? D
V(E)‘ dz + c(p, L, Mo, £) K (2Mp) 7T p*.
P

< C(p7 L7 MOv 5) K(QM())P% ][
BP(QCO)

With the choice € := écfl and taking into account Lemma A.1 (v) and the definition of v,
we immediately obtain the assertion of the lemma:

][ V(Du) — V(Y)]*dz < 2" ][ \V(Du) — V(1) *n?dx
B2 (z0) By (zo)

< c(n, N, p) ][ V(Du— 1) 02 de
Bp(ffo)

v(9>‘2dx+p2a>.

< C(?”L?N,P’L,MO)K(QMO)% (][
p

BP(IO)

Natural growth condition (B2): Here, we proceed exactly as in the boundary situation:
the ellipticity of D.a yields for every § € (0, 1]:

][ [a(-,u,Du)—a(-,u,T)}-(Du—T)nQd:ﬂ
By (w0)

p—

2
> ][ (1+1+6 TP+ (1 +6)|[Du—T|*) 2 |Du—TPn’dx,
Bp(xo)

and for the inhomogeneity we obtain via the growth condition (B2):

b

< Ly(M)(1+6)(2M + |Y|p)

IVdr < ][ (L1(M) |DulP + Lo(M)) |v|n? dx
(z0) Bp(xo)

p—

2
x][ (14+ @+ HYP+1+6)|Du—T]*) 2 |Du—TPn*dx
By(xo

+V2[Ly(M) (1 + (1 +07Y (Y] + Lo(M)] ]{9 - (‘v(%)f b %) de

= ][ (IV, + 1V3) dz .
BP(QCO)
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To absorb the first term on the right-hand side of the last inequality we choose
s 1 2L (M)M M — 2Ly (M)M? }
- AL(M)M 14+ 2L (MYM)MyJ -

and po = min{l, (

This allows us to proceed again as in the boundary situation and we obtain in the first step
that for all radii p € (0, pg) there holds

][ [a(-,u,Du)—a(-,u,T)}'(Du—T)n2d:1c—][ 1V, dx
Bp(mo) BP(‘TO)

> CQ_l(p’M’Ll(M))]{B ( )|V(Du—“r)‘2772 dx,
p\T0

which yields for € =  ¢5 Y(p, M, Ly(M)) the inequality
][ |V(Du — ) [*dx < 2"][ \V(Du — ) |*n* dz
Bp/2(x0)

Bp(l”o)
P 2
< ¢ K(2Mp)# [][ V(f)‘ dz + p‘m]
BP(ZO) P

where the constant ¢ depends only on n, p, L, My, M, L1(M) and La(M). Analogously to the
remark after Lemma 3.6, the assertion follows also for radii p > pg in view of Lemma A.1
and the result for the case T = 0. O

Remark: As already noted in Remark 3.3 we obtain the Caccioppoli inequalities for both
the interior and the boundary situation under the almost natural growth condition (B3)
on the inhomogeneity also for bounded weak solutions v € W1P(Q,RV) N L>®(Q,RY) and
u € er’p (BT, RN)N L>(B*,RY), respectively, without assuming any condition of the form
2L1(M)M < 1. In fact, the integrand IV in Lemma 3.6 is then estimated by

IV < (Ly(M) |Dul? + Ly(M)) |u — Exn| 1
< 2Ly (M) |Du— X [u— Exn|n? + c(p, Mo, Ly (M), Ly(M)) [|V (4522 |2 + p2°]

The first term on the right-hand side of the last inequality is bounded from above as follows:
on the set B(<.) we have

2L (M) |Du— X|P|u— Exn|n? < 2L1(M) |u — £y
< ALI(M) [V (522) )" + o]

On the remainder B(.).) we find via Young’s inequality and the fact that we consider
bounded solutions u € L>(B*,RY):

- - B
2L1(M)|Du — XPlu — Exy| n? < % |Du — X|p772 + c(p,p7 Ll(M),s) |lu — Exp | PP
- _ 2
< e|V(Du—T)[*n* + c(p, p, Mo, M, L1 (M), || Dlloc, €) [V (*=522) |
and the constant ¢ blows up for p  p. Combining these estimates we infer

1V < e|V(Du— 1) * + e(p, B, Mo, M, L1 (M), Lo(M), | Dglloe, ) [|V (2=522)* + p*°] ,

and the Caccioppoli inequality at the boundary follows in a standard way. In the interior
situation we proceed analogously. We mention here that we do not need any further restric-
tion on pegee = 1 — |xo|, and the constants ceqee and Ceqee now additionally depend on the
exponent p.
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3.5 Estimate for the excess quantity

3.5.1 Approximate A-harmonicity

For every half-ball Bf (y) with y € T and B,(y) € B, a fixed function u € W%’p(B+,RN)
and &€ € RY we define the excess function by

1

By, p, &) = <]{3+ ]V(Du—f@en)|2d:c>§. (3.26)

s (Y)

In this section we consider a solution u € Wé’p (BT, RY) of the system (3.16). We will show
that the function v — &z, is approximately A-harmonic for some constant coefficients A
which are derived from the original coefficients a(-,-,-). The application of Lemma 3.5 will
then yield the existence of an A-harmonic function, which is on the one hand comparable
via the function W to the function (u — £ z,) in the L?-sense, and for which, on the other
hand, good a priori estimates are available.

Lemma 3.8: Let u € Wll’p(BJr,RN) be a weak solution of (3.16), where the conditions
(H2) and (H}) are satisfied, and let My > 0. Furthermore, assume that one of the following
conditions holds:

1. the inhomogeneity fulfills a controllable growth condition (B1),

2. the inhomogeneity fulfills a natural growth condition (B2)*, and (3.17) is satisfied.

Then for every B (y) withy € T and B,(y) € B and for every § € RN with |¢] < My there
holds

‘][ D.a(y,0,£ ® €,) (Du — £ ® en, D) d:v‘ < ¢ [‘1>2 + % + X (97) ‘Iﬂ sup |Dy|
By (y) BJ (y)

for all ¢ € Cgo(B;r(y),RN), where we have abbreviated ®(y, p, & @ e,) on the right-hand

side by ®. The constant c, depends in Case 1 only on p, L, My and K(My), and in Case
2 additionally on M, Li(M) and Lay(M). Here xn, denotes the modulus of continuity from

(3.2).

PROOF: In the sequel, we will use the notation X = £ ® e,,. Moreover, we will estimate in
the various calculations below |Du — X |? and |Du — X [P, respectively, by v/2|V (Du — X)|?
via Lemma A.1 (i).

Using —diva(-,u, Du) = b(-,u, Du) and the fact that a(y,0, X) is constant, we infer the
following identity for every test function ¢ € C§°(BJ (y),R") satisfying sup B (v) |Do| < 1:

1
][ / Dza(y,O,X—i-t(Du—X)) dt (Du—X,Dgo) dx
Bf (y) Jo
= ][ la(y,0, Du) — a(y,0,X)] - Dpdx
Bj (y)

:][ [a(y,O,Du)—a(',u,Du)]-Dgod$+][ b(-,u,Du) - pdz.
By (y) By (y)
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This allows us to infer the estimate

’ ][ D.a(y,0,X) (Du — X, Dy) dz ’
B (v)

1
= ‘ ][ / [D.a(y,0,X) — D.a(y,0,X +t(Du— X))] dt (Du— X, Do) dx
Bf(y)Jo

+][+ [a(y,O,Du) —a(‘,u,Du)] -D(pd:c—i—][ b(-,u,Du)-godm’
Bp(y)

B (v)

][ (I+ 11+ IIT+1V)de (3.27)
+
Bp (y)

IN

with

1
I= ’/0 [Dza(y,O,X)—Dza(y,O,X—i—t(Du—X))]dt‘](Du—X)‘,
II = |a(y,0,Du) — a(a:,X(x — y),Du)},
IIT = |a(m,X(azfy),Du) — a(x,u,Du)
IV = |b(z,u, Du) - p(z)| .

)

Estimate for I: On the set B (y)N{|Du—X| > 1} we get from the boundedness of D.af(-, -, ")
in (H2):

I< 2L Du—X| < 2L Du— X < 2vV2L|V(Du— X)|?.

On the complement, we use the existence of the modulus of continuity xaz, for D.a(,-,-) to
conclude

1
IS/ |D.a(y,0,X) — D.a(y,0,X +t(Du— X))| dt [Du — X]|
0
< Lxan (V2[V(Du — X)[?) 23 |V(Du — X)|.

Since X?wo is concave and monotone nondecreasing, we apply Holder’s and Jensen’s inequality
(note that we have x2, (ct) < ex3, (t) for ¢ > 1) to arrive at
0 0

1 .
— Idx < 24L][ xat, (V2|V (Du — X)|?) |V (Du — X)| dx
1By (v)| B3 (y)nf1pu-x1<1} B (v) ol )

< \/§LXMO(]£3+

. V(Du — X)]de> (][+ V' (Du — X)de) 2

Bp (y)

Therefore, we achieve for the first integral:

][+ Idx < 2\/§L][ \V(Du — X)|*dx
B

) B (v)

V2L xu, V(Du — X)|* dx
" o <]{3;r(y)‘ ( ) )(][B;(y)
= 2V2L®*(y,p, X) + V2 L xas, (9% (y, p, X)) ®(y, p, X) . (3.28)

1
2

V' (Du — X)de)
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Estimate for I1: By assumption (H4) we have

p—1
11 < DLE(IXDw(jz =yl + X[ |z —yl) (1 + |[Duf?) =
< LE(Mo)w(p(1+ X)) (1+[Du— X1+ |X[P7)
< LK (Mo) (1+ Mo)* p* (14 [Du— X[P~" 4+ MJ™)
< L K(My)e(Mo) p* (1 +|Du— X|P71).

On B (y) N {|Du — X| > 1} we have (keeping in mind p < 1)

IT < LK(My)c(My)p® |Du — X|P~1
< L K(Mp) ¢(Mp) |Du — X|P
< L K(Mo) e(Mo) |V (Du— X)[?,

and on B (y) N {|Du — X| < 1} we find
I < L K(My)c(My) p®
Hence, for the second integral we obtain the estimate
][ [Tdz < LK (M) c(Mp) (][ IV (Du — X)|?dx + pa)
By (y) By (y)
= L K(Mo) c(Mo) (9*(y, p, X) + p°) - (3.29)

Estimate for I11: Taking into account the special form of X = £ ®e,, we see for the function
appearing in I11 (note y,, = 0 by assumption):

X(x_y) = f(xn_yn) =&y
Therefore, similarly to the estimate for T we derive via (H4)

III < LK (My)w(jlu—X(z—y)]) (1+ |Du\2)%
< LK (M) ce(Mo)w(|u—&xn|) (1+ [Du— X[P71). (3.30)

In view of w(t) < 1, we infer on the set Bf (y) N {|Du— X| > 1}:

ITT < L K(My) (M) |Du — X/[P~1
< L K(Mp) ¢(My) |V(Du — X)[?.

For an estimate of the right-hand side of (3.30) on the complement B (y) N {|Du— X[ < 1}
we first note that for {‘" ﬁx"‘ < 1} we have

|u_£xn|a < paa
whereas for {‘%‘ > 1} we see (using 0 < p < 1)

=l < |2 < ey < VaV (g
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Hence, we deduce on B (y) N {|Du—X| < 1}:
111 < LK (Mo) e(Mo) (0 + [V (*=52) ).

Since u — £z, vanishes on I', in particular on I',(y), we apply the Poincaré inequality from
Lemma A.8 to deduce

]é;(y) ‘V(“ p&”") ‘2 dzr < c(p) ]{93(

This provides the following estimate for the third integral:

|V (Dpu — €))?dz < c(p)][+ |V(Du — X)|*dx.

) By (v)

—X)? u—E€xn |2 o
]i;(y)lndxg LK(MO)c(Mo)(]é;(y)\V(Du X)| dm+][ V(=) d:v+p)

B (y)
L K (M) clp, M,

< LR e o) (f

= L K(Mo) c(p, Mo) (9*(y, p, X) + p®) . (3.31)

V(Du = X)[?dz + p*)

Estimate for IV : Due to SUP g+ (,) |Dp| < 1 and ¢ = 0 on B (y) there holds SUP g+ () lo| <
p. Hence, we may estimate the remaining term using the different growth conditions on the
inhomogeneity b(-, -, -):

Controllable growth condition (B1): we proceed analogously to /I and obtain

L(1+ |Du\2)%p

L(1+|XP~' + |Du— X[P71) p*
Lp*|Du— X [P~ 4 L e(Mp) p*
Le(Mo) (|V(Du— X)? +p%) .

}b(x, u, Du) - @(x)’

IAN N IA A

Natural growth condition (B2)*: with the assumption |u + g| < M from (3.17) we may
utilize (B2)* in order to derive via |[Du — X|P < 1+ |V(Du — X)|?:

|b(z, u, Du) - (z)| < p (L1(M) |Dul? + Ly(M))
p(2L1(M)|Du— X|P+2Li(M)|X|P+ Ly(M))

2 L1 (M) |V(Du — X)|* + ¢(Mo, M, L1 (M), Lo(M)) p*.

IAIA A

Therefore, in both cases we find for the last term:
][ IVdx < c(®*(y,p, X) +p%) (3.32)
BJ (y)

where the constant ¢ depends only on L and Mj in the case of controllable growth and on
My, M, Li(M) and Ly(M) in the case of natural growth, respectively.

Combining the estimates (3.28), (3.29), (3.31) and (3.32) with (3.27) we see that

’]{Eﬁ( )Dza(y,O,X) (Du—X, Do) dx‘ <c [QQ(y,p,X)—i—pa—l—XMO((I)Q(y,p,X)) @(y,p,X)}
p \Y
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whenever sup B} () |Dp| < 1 with the dependencies of the constants as stated in the lemma.

Rescaling by sup BF () |Dg| for a general test function ¢ € CgO(B;“(y), RY) yields the desired
result:

’ ][ D,a(y,0,X) (Du - X, Dcp) dZC‘
Bj (y)

< c[<1>2(y,p,X)+pa+><Mo(<I>2(y,p,X))‘I’(y,p,X)] sup [Dy|. O
Bp (y)

3.5.2 Excess-decay estimate at the boundary

The right-hand side of the inequality in Lemma 3.8 must be small in order to apply the
A-harmonic approximation, Lemma 3.5, to the function w = u — £x,. Combined with the
a priori estimates for A-harmonic functions (i.e., solutions of a linear elliptic system with
constant coefficients A) this provides an estimate for the excess function on smaller half-balls.
We proceed in a manner close to [Gro02b, Section 3.3-3.4] and the case of homogeneous
systems [Bec05, Chapter 6]. Hence, we will only sketch the proceeding and mention the
modifications necessary or the new dependencies occurring in the choices of the constants.

For a solution u € WI}’p(BJF, R™N) of the system (3.16) we fix y € T', p € (0, peace) (With pegee
determined in Lemma 3.6), M; > 1, £ € RY with |€] < My, and we set

1
®(r,§) == P(y,1,§) = (][ |V(Du—§®en)|2dx)2,
B (y)
wi=u—¢&x, € WHP(BT,RN).
The bilinear form A := 1”2 D,a(y,0,¢ ® ey,) is elliptic and bounded from above with

p—2

(1+M3)= |B? < A(B,B) < Lv"?|B? VBeR"™W,

see conditions (H2) and (H3)*. Applying Lemma 3.8 we obtain for all ¢ € C§°(B; (y), RM):

‘ ][+ A(Dw, D) da ‘ - ) ][ P2 D.a(y,0,€ @ e,) (Du — € ® e, D) da ’
By (y) B (v)

< o [R%(p, &) + p™ + X0, (2%(p, £)) (p,&)] sup |Dy|
B (y)

2,/ ®%(p, &) +672p% \/<I>2(p, &)+ 30+ X4y, (22(p.€)) sup [Degl,
Bp (y)

IN

where § € (0,1] is a parameter at our disposal, which will be chosen later. Here, we have
1

used the elementary inequality a + b + ¢ < 2(a® + %bQ + ¢?)2, and ¢, depends only on

p, L,v, M7 and K(M;j) under the assumption (B1) of controllable growth, and additionally

on M, Li(M) and La(M) under the assumption (B2)* of natural growth.

For € > 0 to be specified later, let 6 = §(n, N,p,v, L, My,¢) € (0, 1] denote the constant from
Lemma 3.5. Keep in mind that § has to be chosen according to the ellipticity constant and
the upper bound of A. Assume

®*(p,€) + Xip, (2°(p,€)) < 5%, (3.33)
v = 2ca/P2(p, &) +02p2 < 1. (3.34)
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Then we have

‘ /[ A(Dw,Dg)dz| < v sup |Dy| for all ¢ € C'(‘)’O(B;r(y),RN),
B+
By () @
and the application of the A-harmonic approximation Lemma 3.5 ensures the existence of
an A-harmonic function h € WA (B, /2(y), RY) satisfying

— ~hN |2
][ )V(w 7 )‘ dr < ~%c, and ][ ‘V(Dh)ﬁdm < 2nF3
B, (y) p B, ()

We next deduce some relevant properties of the function h: splitting the integration domain
in {|Dh| > 1} and {|Dh| < 1}, we infer the following inequality (similarly to (6.19) in
[Bec05]) using Lemma A.1 (i), Holder’s inequality and the second of the latter estimates:

][ |DhJP dz < 275,
F2 )

Moreover, in view of Lemma 3.4, h is smooth on B (y) for all o < £ and fulfills the a priori
estimate

1
sup (|Dh|+p|D?h|) < ¢ (][+ | Dph|P d:z) " < cep(n,N,p,v, L, My).

+
Bp/4(y) Bp/2 Y

Since h vanishes on I',/5, there exists a constant vector ¢ € RY such that we have the
representation
Dh(y) =(®e, where || <cp;

1

Taylor expansion of h in points = € B;gp(y) with 6 € (0, 5

e = 0™+ then yields (cf. [Bec05], p.65):

]{5+ ) ’V(mMQdf’f < e(p) i 6° 7" (3.35)
20p

|, Lemma A.1 and the choice

20p

We highlight that the choice of € fixes § = d(n, N,p,v, L, My,e) € (0,1] in terms of 6. In
the next step we want to estimate the left-hand side of (3.35) by means of the Caccioppoli
inequality. Since w — y(x, = u — (§ + (), its application is only possible if |£ + (|
is bounded. Thus we choose My > M; + 1 such that |{ + v(| < Ms. Observing that the
constants ¢, 0 and ¢, depend monotone nondecreasingly on M; we note that it is sufficient
to state the dependency on Ms. From the Caccioppoli inequality in Lemma 3.6 with radii

(6p, 20p) instead of (£, p), we infer with (3.35) an estimate for the excess function on smaller
half-balls B;p (y):

82(0p,€ + 7C) = ][ V(Du— (€ +70) ® e)* do
By, (y)

(P 0 o)

< Ceace (¢(p) 7 07 7* + p**) < chee (07 %(p,€) +672p™),

IN

where we have used the definition 7 = 2c¢,v/®2 + 6—2p2® in the last line and where the
constant Cgee = 21/Ceace ¢(p) cnca depends on n, N, p, L,v, My and K (M) for a control-
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lable growth condition, and additionally on M, L;(M) and Lo(M) if we assume a natu-
ral growth condition. To an arbitrary exponent o € («,1) we fix § € (0, %] in depen-
dency of o and cge. (meaning that we have 8 = 6(n,N,p,v, L, Mo, K(Ms),0) and 6 =
O(n, N,p,v, L, My, K(Ms), M, L1(M), La(M), o), respectively) sufficiently small such that

2 2 20
Cdece < 0

is satisfied. Note that this fixes § in dependency of exactly the same quantities as given for
the parameter 8. Then we have

D% (0p, £ +7C) < 027@%(p, &) + cGe 02 p**.

With the definition &)Q(p, €) := ®2(p, €) + p>@ of the modified excess function we come to the
conclusion that

% (0p, & +7C) < 0279 (p, ) + Chee 62 0% + (0p)*
< 0%70%(p, &) + Cg.. 072 ™, (3.36)

where '536 =1+ cgec. If we now assume the smallness condition
=) 2 (72 62
2%(p, &) + X, (27(0:€)) < —5 3
degep

we easily compute that the previous assumptions (3.33), (3.34) and |£+~(| < My are satisfied
because xs(t) is monotone in M and ¢ and the definition of v shows:

~ - 52
o 22(p,) + X3, (2(0.0)) < B(p.8) + X3, (¥2(0.6)) < 5y < 307
a~h

o 7 =4c2 (%(p, ) +072p*) < 46722 P (p,€) < ¢ < 1

o |E+C| < My+vep, < My+1 <M.

In particular, we may choose My = 2M;. Taking into consideration the new dependencies of
the quantities appearing above we may proceed as in the homogeneous situation and iterate
the estimate (3.36); for this purpose we choose ty > 0 for fixed My > 0 such that

52 My (1 — 6%)
23, () < —— d tg< — 2. 3.37
Furthermore, we choose a radius pg € (0, peace) satisfying
~2 <2
2600 ~ oo o g2 (3.38)

92& _ 020 0 =

Hence, to and pg depend only on n, N,p, L,v, My, K(Ms),a,0 and xar () if we assume a
controllable growth condition (B1), and additionally on M, L1 (M), La(M) and || D¢l if we
assume a natural growth condition (B2)*. Finally we conclude as in [Bec05, Lemma 6.3] the
following excess improvement:
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Lemma 3.9: Let My > 2. Choose ty and py such that the smallness assumptions (3.37) are
valid. Assume that for some p € (0, pg] we have

ol < 5 Mz,  and  ®°(p,&) < 315 (3.39)
Then there exists oo € RN such that for every r € (0, p] there holds:
2 T\%7 &2 20
|V(Du — &0 ® en)| dr < ci <<7) D (p, &) +r ) (3.40)
B (y) P

for a constant cit, which depends only on n,N,p,L,v, My, K(M>),,0 and xa,(-) for a
controllable growth condition (B1), and additionally on M, Ly(M), Lo(M) and ||Dg||s for a
natural growth condition (B2)*.

3.5.3 Excess-decay estimate in the interior

In the interior of £ we define the excess function for a ball B,(z) € €, a fixed function

u € WHP(Q,RY) and C € R™ by

v 0) = (f,
p\Z0

To establish an excess-decay estimate in the interior as above at the boundary we now show
that for a weak solution u of (3.1) there holds: the function u—Y(z—x¢) is approximately A-
harmonic where A are again constant coefficients derived from the coefficients of the original

V(Du - C)|? dx)é . (3.41)

system.

Lemma 3.10: Let u € WHP(Q,RY) be a weak solution of (3.1), where the conditions (H2)
and (H}) are satisfied, and let My > 0. Furthermore, assume that one of the following
conditions holds:

1. the inhomogeneity fulfills a controllable growth condition (B1),

2. the inhomogeneity fulfills a natural growth condition (B2); additionally we suppose:
u e L®(Q,RY) with |[u]l e ryy < M.

Then for every ball By(zo) € Q with p < 1 and for every T € R™ with |Y| < My there
holds, provided that |(u)z, | < Mo, the following estimate:

‘][ D.a(y, (W, Y) (Du— T, Do) dﬂc‘ < [\PQ + % + xong, (T7) ‘If} sup |Dyl
By(z0) By (z0)

for all ¢ € C§°(By(w0), RY), where we have abbreviated W (xo, p,T) on the right-hand side
by W. The constant ¢, depends in Case 1 only on n,N,p, L, My and K(2My), and in Case
2 additionally on M, Li(M) and La(M).

PrOOF: We proceed analogously to the proof of Lemma 3.8: for every test function ¢ €
C8°(By(z0), RY) satisfying SUPR, (z0) D] < 1 we verify

1
][ / D.a(xo, (w)zg,p, T + t(Du—T)) dt (Du— T, Dyp) dx
B,(z0) /0
= ][ [a(z0, (4)zg,p, Du) — a(zo, (W)zg,p, T)] - Dpdz
Bp(l"O)

= ][ [a(:ro, (u)mo,p,Du) - a(-,u, Du)] -Dpdx —l—]l b(-,u,Du) ~pdx
BP(IO) BP(wO)
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We note that in the last line we have employed the fact that a(zo, (¢)z,p, T) is constant and
—diva(-,u, Du) = b(-,u, Du). Therefore, we find

‘ ][ Da(zo, (4)gg,p, T) (Du— T, Do) dx: ‘
BP(UUO

][ / [D.a(zo, (W)ag,p: T) — D2a(o, (U)gg,p, T + t(Du—T))| dt (Du— Y, Dy) d
BP

]{MO)[ a(0, (w)ag.ps D) — a(-,u, Du)] .D¢dx+][

Bﬂ(ifo)

< ][ (I+ 11+ TIT+1V)dz (3.42)
Bﬂ(xo)

b(‘, u,Du) -pdx ‘

with the following abbreviations:

1

1
‘ /0 [D.a(z0, (0)zg,p, T) — Dza(zo, ()zg,p, T + t(Du—T))] dt‘ |Du—7

IT= ‘CL(.’EO, (U)IOJN DU) - CL(J,‘, (u)xo,p + T (CU — .’EO), Du)l ,
IIT = |a(z, (u)ay,p + T (z — x0), Du) — a(x,u, Du)|,
V= |b(z,u, Du) - ()] .

The first two terms and the last term are estimated exactly as in the boundary situation,
where X is replaced by Y; for the third term, we have to take into consideration that
|(4)zg,p + Y (x —0)| < 2Mp is the new argument of the function K (instead of | X (z —y)| <
My). This yields:

][ Idx < 2V2 LU (z0,p,Y) + V2 L xar, (9% (20, p, 1)) U0, p, T)
By(0)
][ [1de < LK (Mo)e(Mp) <\I'2(:co,p, T) + p“)
BP(IO)
][ [I1dx < LK(2My) c(Mp) (\112(950, p,T) + p°
p(wO)

“
By (o)

][ IV dx < c(\Ifz(y,p,X)—i—pa),
BP(IO)

V(“ - (u)zmﬂ -

I

where the last constant ¢ depends, according to the growth condition imposed on the inho-
mogeneity b(-,,-), on L and My if we assume (B1), and on My, M, L1(M) and Lo(M) if we
assume (B2). The mean of u — (u)g,,, — (2 — ¢) vanishes on the ball B,(zg). Hence, the
application of Poincaré’s inequality from Lemma A.6 gives:

f V(u - (U)CCO,/) —
BP(UCO)

p
Combining this inequality with the estimates for the various terms above and the decompo-
sition in (3.42), we obtain

T(x_xO)NQda: < ¢5(n, N,p) ]{B( )‘V(Du—T)Fdx.
p\Zo

‘ ][ xg, W) o,p5 T) (Du — T,Dcp) dz ‘
B,(z0)

<c [\I’z(x[)a P, T) + Pa + X2Mp (\1’2(1‘0,97 T)) \IJ(IEO, P T):| )
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and the constant ¢ has the dependencies stated in the lemma. Rescaling then yields the
desired result for general test functions ¢ € C§°(B,(z¢), RY). O

The right-hand side of the bound in Lemma 3.10 must again be small in order to ensure
that the second assumption (concermng the approximate A-harmonicity) of Lemma 3.5 is
satisfied: we fix 2o € Q, p € (0,1], M, € Rt and T € R™ such that |(u Vzo,pls | Y] < M,
is fulfilled. If we choose e.g. M; > M while assuming the growth condition (B2) then
[(u)z,5] < M, trivially holds true for every ball Bj; 5(2) € Q. We set

U(r,YT) = ¥(zg,r,Y) = (é . ‘V(Du - T)‘Qdaz)i,
W= u— (U)g,p — T (& —20), (3.43)

where u denotes the weak solution of (3.1) and where we will always assume that the in-
homogeneity b(-,-,-) obeys one of the growth conditions (B1) and (B2). Hence, we have
@ € WP (Q, RN) with vanishing mean value on the ball B,(zy). As above, in view of Lemma
3.10 on approximate A-harmonicity, we obtain for the bilinear form A= D.a(xo, (W)z,p, 1),
some free parameter 6 € (0,1] and all test functions ¢ € C§°(B,(z¢),RY):

’ ][ A(D@, D) da ‘
B+

< aaa%wp, 1) 3720 0200, 0) + 5524 X3 (8205 ) o (DA, G
p\Z0

and ¢, depends only on n, N, p, L, M and K (2]\7[1) under the assumption (B1) of controllable
growth, and additionally on M, Li(M) and Ly(M) under the assumption (B2) of natural
growth. Let € > 0 and let 5= g(n, N,p, L, Ml,g) € (0, 1] denote the constant from Lemma
3.5. Assume

V2 (p, 1) + x5 (P2(p, 1)) < 502, (3.45)

5= 26,020, 1) + 5220 < 1. (3.16)

Due to (3.44) and the definition of ¥(p, T) (keep in mind Dw = Du — Y), these smallness
assumptions allow us to verify that the assumptions of Lemma 3.5 are satisfied:

~

)][ A(D®, Dy) dm‘ <76 sup Dy,
Bp ly) Bp(fDO)

f o vonfd = v <52 (3.47)
Bp(z0)

Hence, there exists an /A-harmonic function h € WP (By2(z0), RY) satisfying

][Bp(ifo)

In view of the a priori estimate for harmonic functions i in Lemma 3.4, we now find an excess-
decay estimate on smaller balls: first, we see for every 6 (0, f] and the choice &= 6" an
inequality analogous to (3.35):

@ — 7 (h(xo) + Dh(wo)(x — 70))\ |2
]{Bzapw [ 20p 0 =)l

V({U\_:}\/h)rdl‘ < 5% and ][ ‘V(D/ﬁ)‘le‘ < 2.
P By (o)

dr < c(p)c? 6272, (3.48)
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The aim is to bound the left-hand side via Caccioppoli’s inequality from below. Due to
@ — 7 (A(x0) + Dh(zo)(z — 20)) = u — ((W)ag,p + 7 h(x0)) — (T +FDh(x0)) (2 — x9),

we next choose My > My + 1 such that |()20,p + 3h(x0)| and |Y 4+ FDh(zg)| are bounded
from above by M,. Then, the application of Lemma 3.7 and the definition

V2 (p, T) = W2(p, 1) + p**
of the modified excess function reveals

U2(6p, Y + FDh(mg)) = ][ . |V (Du— T —3Dh(x0))|* dz + (8p)>
B§p x0

< e (£, » (27 i) +2£)ﬁ<xo><x 2 g 4 2p2)

< Ceace (C(p) Ef? 0* 7%+ 2P2a) < /C\c%ec (52 U2 (p, ) + 8\_202a)

for a constant ¢je. = 21/Ceace ¢(p) €hCq depending only on n, N,p, L, Mg and K(2M2) for
controllable growth (B1), and additionally on M, Li(M) and Lo(M) for a natural growth
condition (B2). To an arbitrary exponent o € (a, 1) we fix 6 € (0, 1] sufficiently small such
that

~2 72 20
Cdece < 0

is satisfied, which also fixes 5in dependency of n, N, p, L, Mg, K (2]\//\[2) and o, and additionally
of M,Li(M) and Lo(M), respectively, for (B2). This gives

U2(Bp, T + FDh(wg)) < 0270 (p,Y) +¢2..0 2 p**. (3.49)

To find a smallness condition which makes all the calculations above possible, we need an
appropriate bound for |y 71(3:0) |. Since the mean value of Dﬁ(wo)(a:—xo) on every ball centred
at xo as well as the mean value of W on B,(x¢) vanishes (see the definition of @ in (3.43)),
we apply the Poincaré inequality, denoting the related constant by cp(n, N, p), and we see

Fiteo)| = |3 f

~

(71(370) + Dh(zp)(x — xo)) dx‘

Bp/2(x0)
< ][ |@(x) — 7 (h(wo) + Dh(wo)(z — x0))| dz + ][ @ (z)| da
B, /2(x0) B, /2(z0)
B, 2 (x0) p/2 B, (z0)

Using the inequality [v] < V2(|V (v)|+ |V (0)[?), 6 = + and (3.47), we conclude from (3.48):

Aol < o]

B, /2(%0)

i <]ip/2(z0)

1
+9nta cp(n,p)p[][
BP(mO)

V( w—7 (/]{(330) +p72/f\t(a:0)(x - xo))) ‘2 o
V(D) da + (][

BP(Z’O)

|V(Dw)|2dx)5]
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c(p) p (G232 +Tn7) + 22 cp(n, N,p) p (72 +7)
< 1G(n,N,p)p (GF3* + @A) -

IN

In particular, we haven chosen ¢; > 2"t 2¢p > 1. The smallness condition

~ ~ 52

V2, 1)+ X2 (V2(p, X)) € —55=
ensures (cf. (3.45) in the situation at the boundary) that (3.46) and |(u)g,,, + (o),
|T +7 Dh(z)| < M hold true (keep in mind p < 1):

V20, Y) 4 X2 (P20, 1)) < W2, X) 4 X2, (2(p, T)) < 152

77 = 487 (V2(p, 1) +62p™) < 624G V(p,Y) < G777 < 1
o |(Wagp +Fh(wo)| < |(Wagp| + 16 (A2 +EF) < My+ 1 < My

T +7 Dh(zo)| < |T|+[7Dh(xo)| < My+7¢, < My+1 < M, .

In particular, we may take Mz = 2M1. In order to iterate the estimate (3.49) we next choose
t1 > 0 such that for fixed My > 2 we have

52 My(1 = 0)(20)"
I () N e — d t < - . 3.50
1+X2M2( 1) = 4erelet an b= 8¢C; Cq Chy (3.50)

Furthermore, we choose a radius p; € (0,1) satisfying

~2 $-2
2Caec® " oo o g2 (3.51)
f2a _ 920
Hence, t; and p; depend only on n, N,p,L,MQ,K(QMQ),OZ,O' and X21\712(') if we assume a
controllable growth condition (B1), and additionally on M, L1(M) and Lo(M) if we assume
a natural growth condition (B2). Finally we conclude as in [Bec05, Lemma 6.6] the following
excess improvement:

Lemma 3.11: Let ]\7[2 > 2. Choose t1 and py such that the smallness assumptions (3.50)
are valid. Assume that for some p € (0, p1] we have

Yol < 3My, |(Wagpl < 3My and  U(p,To) < 142, (3.52)
Then there exists Yoo € R™ such that for every r € (0, p] there holds

T

]{Br(mo) V(Du) = V(Too)|” da < & ((p)% w2(p, To) +12°) (3.53)

for a constant c;, which depends only on n,N,p,L,Mg,K@Mg),a,a and X21\712<’) for a
controllable growth condition (B1), and additionally on M, Li(M) and Lao(M) for a natural
growth condition (B2).
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3.6 Regularity

We now prove partial Holder continuity of Du for weak solutions u to system (3.1): in the
first step we establish a partial regularity result in the interior of €2, i.e., we prove Theorem
3.1; in the second step we deal with the characterization of regular boundary points, i.e.,
with Theorem 3.2 (for homogeneous systems we refer to [Bec05, Chapter 7]). The growth
of the excess functions with respect to the radius of the ball, which we obtained in Lemma
3.11 and Lemma 3.9, will be the crucial point; namely it allows us to apply the following
theorems going back to a more general result due to Campanato [Cam63, Teorema 1.2] and
providing an integral characterization of Holder continuous functions (see also Theorem 2.1).

Theorem 3.12 (cf. [Sim96], Chapt. 1.1, Lemma 1): Consider n,N € N, n > 2 and
zg € R™. Suppose u € L?(Bagr(x9),RY), a € (0,1], K > 0 and

(e akarh < (5)”

for every y € Br(zo) and p € (0, R]. Then there exists a Hélder continuous representative t
for the L?-class of u with

_ _ |z — 2|\«
— < [LERE—.
a(@) — a(2)] < en (F22)
for all x,z € Br(x¢) and a constant ¢ depending only on n, N and «.

For the proof of the characterization of regular boundary points in Theorem 3.2 we first
consider the set of regular points Regp,(I') defined correspondingly to the definition of
Regp, (09) in the model situation. Here we make use of a slight modification of Campanato’s
integral characterization of Holder continuity:

Theorem 3.13 ([Gro02b], Theorem 2.3): Consider n,N € N, n > 2 and x9 € R*! x
{0}. Suppose v € L*(Bip(z0),RY), a € (0,1], k > 0 and

2c
inf ~alPdat < K2 (L2
;IGlR{][B;(y) ’"U M’ .73} = (R)
for all y € Tor(xo) and p € (0,4R]; and
2c0
inf —aPdzl < k2 (2
2 e} <2 (3)

for all y € Bip(zo) with B,(y) C Byn(xo). Then there exists a Holder continuous rep-
resentative v of v on B (wo), and for v there holds: |v(z) — v(2)| < ck (%)a for all

T,z € FE(wO), for a constant ¢ depending only on n, N and c.

3.6.1 Proof of Theorem 3.1

PROOF (OF THEOREM 3.1): Consider 2o € Q\ (II; UTly). Then there exist My > 2 and
p € (0, p1] such that By,(zo) € 2 and

(Wao| < $Ma,  |(V(Dw), | < 2°3° §I7  and (3.54)

][ - (V(Du),, |*de + 02 < L 2(p, ) 82 (3.55)
By(zo ’



o4 Chapter 3. Partial regularity for inhomogeneous systems

where ¢(p, M) is the constant originating from Lemma A.1 (vi). Since the functions

z—= (u)z,, 2+ (V(Du)) and z |V(Du) — (V(Du)) dx

‘2
“r B,(2)

Z,P
are continuous there exists a ball Bj(xg) such that for all points z € Bj(xg) we have:
B,(z) € €2, and the estimates (3.54) and (3.55) holds true with zg replaced by z. We next
choose To(z) € R™V such that

V(To(z)) = (V(Du))z’p
(note: this is always possible because the function V' is bijective). Combining these esti-
mates with Lemma A.1(i) and (vi) we find in view of My > 2 that |To(z)| < $M> and
W2(z,p,Yo(z)) < 1. Thus the above assumptions in (3.52) in Lemma 3.11 are satisfied
for all z € B;(z) and we obtain: there exists Too(2) € R™ such that:

F V00 =V ae)Pir < o ((5) ¥ Tt )

for all » € (0, p] and all points z € Bj(xo). The constant ¢ depends only on n, N,p,v, L,
Mg, K (2M2)7 a,0 and Y, J%() Applying the integral characterization of Hélder continuous
functions due to Campanato, Lemma 3.12, we conclude that there exists a representative of
V o Du which is Holder continuous with exponent o (< o). Using Lemma A.4 as well as
Lebesgue’s Differentiation Theorem we obtain that Du is locally Holder continuous with the
same exponent « in a neighbourhood of xg, and that L™(II;) = L"(II3) = 0 (since both u
and V o Du belong to the class L'(€2,RY)). This completes the proof of the theorem. [

3.6.2 Regular boundary points in the model situation

In the sequel we consider the model situation of a half-ball and we characterize the set of
regular boundary points on I'. In the next section this will enable us to transform the model
situation back to the general situation, where we deal with general domains and boundary
values of class C'h.

Theorem 3.14: Let u € WEP(BT,RN) be a weak solution of
—diva(-,u, Du) = b(-,u, Du) in Bt

where the coefficients a : BT x RN x R™V — R"™V satisfy the assumptions (H1), (H2), (H3)*
and (H/). Furthermore, assume that one of the following conditions hold

1. the inhomogeneity fulfills a controllable growth condition (B1),

2. the inhomogeneity fulfills a natural growth condition (B2)*, and (3.17) is satisfied.

Then there holds for every y € Regp, (I'): Du is Holder continuous with exponent o in a
relative neighbourhood in BT UT, and the set of singular boundary points is contained in
> Uy where

. . 2
Si={yer : lminf ép(y)mw V(D) = (VD) s d > 0

p— 0T

Yo = {y el : lipn_1>sotip ‘(V(DnU))BP(y)mB+’ = oo}.
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PROOF: In the first step of the proof we will find a different formulation for the set 31 U 3o
which allows us to apply Lemma 3.9, where an assumption on the total weak derivative,
instead of only the normal derivative of u, is required. To this end, let y € T'\ (X1 U X9)
and let {px}reny be a monotone decreasing sequence of radii with py — 0 for £ — oo,
pr < min{pegee, 1 — |y|} for all k£ € N, and

: 2
kh_}ngo 5t o) |V(Dnu) — (V(Dnu))B;k(y)‘ dr = 0.

Since y ¢ Yo there exists My > 1 such that

‘(V(D"u))Bsz(y)‘ < My VkeN.

Similarly to the proof of the interior estimate in Theorem 3.1 we define {£(y, pi)} € RY via
V(f(y, Pk)) = (V(D"u))BPk (y)NB+ — (V(Dnu))B;rk (v) (3.56)

(and analogously for general radii o). Then Lemma A.1 (i) yields |£(y, p)| < 2MZ. Applying
the Caccioppoli inequality in Lemma 3.6, the Poincaré inequality in Lemma A.8 (note that
u—&(y, p)Tn € Wll’p(BJr,RN)) and Lemma A.1 (vi) we compute

]é+ ( )‘V(Du_g(yapk)®€n)|2d$ < Ccacc(][
Y

PK/2 B‘T’f ®)

V(e P+ i)

< Ceaec (CP(p)][ |V(DnU—§(%Pk))‘2d$+PiQ>
B;rk (y)
- 2 20
(V- (00 g i) o)

and the constant ¢ depends only on n,p, L, v, My and K(2Mg) under a controllable growth
assumption (B1), and additionally on M, L (M) and La(M) under a natural growth assump-
tion (B2)*. Due to the choice of the sequence {py}, the right-hand side of the last inequality
vanishes as k — oco. Setting

> = {y €T : liminf [V (Du — £y, 2p) ® e,)|* da > o}, (3.58)
p— 0% JB,(y)nB+

¥ = {y €' : limsup[§(y, p)| = OO}, (3.59)
p—0F

the calculation above yields the inclusion I' \ (37 UX9) C T\ (Z] U X)).

We thus consider y € I'\ (¥1 U ¥); without loss of generality, we may assume y = 0. In the
second step of the proof we will show that Du € C%*(Bf , R™) for some p > 0.

Let Mj denote the upper bound on 2(£(0, p)| (note that My < oo is guaranteed since 0 ¢ X).
We take tg to be the constant appearing in Lemma 3.9 and pg to be the corresponding radius,
cf. (3.37) and (3.38). In order to apply Theorem 3.13 to end up with the Hélder continuity
up to the boundary, we have to combine the excess-decay estimates in the interior and at the
boundary. Thus, we define Mg = 2M, and choose t; according to the smallness assumption
(3.50) in Lemma 3.11 in the interior. For every y € BT let p; € (0, min{1 — |y|,y,}) be the
corresponding radius from (3.51). We now choose t2 > 0 such that

t2 < min{t 217372 ¢ 13}, (3.60)
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and
2" 329 ¢ty < My (3.61)

are satisfied; ¢;; denotes the constant in Lemma 3.9. We fix Ry > 0 sufficiently small such
that
6Ry < min{pg,p1} and 3"23T1eRZe < 42, (3.62)

Since 0 ¢ ¥} we find a radius R € (0, Ry such that, abbreviating £,(0) := £(0, 12R), we have
®2(0,6R, &(0)) = ][ [V (Du—£(0) @ e,) [P dz < 27337743, (3.63)

B, (0)
and by assumption [£y(0)| < 2M,. The conditions in (3.60), (3.61) and (3.62) guarantee in

particular that also the smallness assumption ®2(0, 6R, £(0)) < 113 of Lemma 3.9 is satisfied
on Bg (0), because the choices of t; and Ry allow us to calculate

*(0,6R, £(0)) = @*(0,6R, £(0)) + (6R)*
1
<2733 s 427137 < itg.
Thus we find £,(0) € RY with |£,(0)| < My such that for every r € (0, 6R] there holds:

]{Bj [V (Du— 0 (0) @ €) [ dae < e [(é)% ®2(0,6R, £(0)) + 7"20‘] . (3.64)

Using the smallness assumption (3.63) we next show that the conditions of Theorem 3.13 are
fulfilled on all required balls and half-balls with centre y € I'sg and y € B;r > Tespectively.
We distinguish several cases (cf. [Gro02b], p. 378-379):

Case 1: y € 'y, |y| < p <A4R:

Using B (y) C B:Hy'(O), the last estimate for r = p + |y| < 6R and 22¢ < 227 we

immediately see that an estimate corresponding to (3.64) also holds on B (y):

p+lyl\»
][B+(y)!V(Du—éoo(O)@en)\deg (=7) ][+ |V (Du—xc(0) @ e,)|* da

P P p+lyl

< e [(P %LR’M)ZU ®%(0,6R, £(0)) + (p + Iy!)m}

< o2 [(é)% $2(0,6R, £(0)) + pﬂ . (3.65)

Case 2: y e I'9p, 0 < p < |y| < 2R:
Here we calculate that the assumptions of Lemma 3.9 are also satisfied for the point y and
radius 2R: recalling the definition of ®(0,6R, & (0)) we infer from (3.63) that

2 6R\" )
]{B;R(y)‘V(D”_&)(O)@@n)’ dz < (@) ]égR‘V(DU_fO(O)@)en)‘ da

= 3" ®%(0,6R, &(0)). (3.66)

We have |£(0)| < 1M, (see above). Furthermore, by the condition (3.63) on ®2(0,6R, &(0))
and (3.62) on the radius we conclude

®%(y, 2R, &(0)) < 142
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Lemma 3.9 yields the existence of £, (y) € RY with |5 (y)| < M3 such that forall0 < p < 2R
from (3.66) there follows:

o el an< e () w0sna0 ]

< 3ey [(é)% ®%(0,6R, &(0)) + pﬂ . (3.67)

In view of Lemma A.1 (v), combining the first two cases, i.e., (3.65) and (3.67), reveals (for
€ =¢&x(0) or & = &ao(y) with |€] < My):

][ ‘V(Du)—V(é@en)‘zdmg c(n,N,p)][
B (y)

By

[V (Du—E@e,)|* da
(v)

< cln, Nop) e [ (5) 7 #20,6R.6(0) + 5] (369)

hence, the assumptions of Theorem 3.13 are fulfilled for all points y € T" and radii p € (0,4R).

Case 3: y € Bjp, B,(y) C Byy:
Recalling that 3" = (y1, ..., yn—1,0) denotes the projection of y onto R"~! x {0}, we have the
inclusions

By(y) C By,(y) C B3, (y").

We shall now show that the assumptions for the iteration and thus for the excess-decay
estimate in the interior are satisfied on the ball B, (y). If |y”| < 2y, (< 4R) we can apply
Case 1 with centre y” and radius 2y, to obtain

~ 2 20
][ V(Du—E@e) e < 872 e [(Z22)7 62(0,6R.60(0)) + (20)*] . (8.69)
B;ryn (y//) 6R
Here we have set £ = £4,(0) and have replaced 27727 by 3720 Otherwise, if 2y, < || < 2R

we have in particular B;;Jn (y") C Bjz(y"), and the application of Case 2 ensures that

the smallness condition ®2(y”, 2R, £(0)) < 12 is satisfied. Hence, Lemma 3.9 yields the
existence of &x(y") € RY with |£5(y”)| < M such that the above inequality holds setting

f = goo (y”)-
Thus, for every y € B;R and B,(y) C B; » we conclude, with the appropriate choice é =

€00(0) or € = £5(y") that (keeping in mind By, (y) C B;ryn (y)):

2Yn

GRYU ®*(0,6R,£0(0)) + (Qyn)Qa] . (3.70)

][ |V(Du—é®en)‘2dm < gn—lgnt2o .., [(
Byn(y)

Apart from the explicit estimates for the excess-functions in (3.69) and (3.70) in dependency
of the radius, we use the choice in (3.62) for the radius Ry and the smallness condition (3.63)
for the excess function, and according to the choice of t3 in (3.60) we obtain with 2y, < 4Ry
that the following estimates hold:

6R
< 13%¢, 43, (3.71)

~ 2 20
][ V(Du— €@ en)|* dz < 372 ¢y [(ﬂ> 983712 4 973 37m 2
B3y, (")

][ ‘V(Du—f@en)‘QdaB < 2"_332Ucl-tt% < %t%.
Byn y)



58 Chapter 3. Partial regularity for inhomogeneous systems

Since \f ®en| < My = %Mg, it remains to ensure that the mean value of u on the ball
By, (y) is bounded by %MQ for all assumptions in Lemma 3.11 to hold true. We note here
that this is trivially satisfied for the assumption of a natural growth condition (B2)* on
the inhomogeneity b(-,-, ) if we choose M, sufficiently large. Otherwise, if we consider the
controllable growth situation, the Poincaré inequality in Lemma A.7, Lemma A.1 and (3.71)
allow us to estimate (note to < 1, y, < %)

(Wyn] < ][
Byn(

< oy, ]{3+ ( )\Du—é®en|dx+|£|yn
y//

2yn

|u—fxn|d:r+‘][ émndm‘
y) Byn(y)

IN

1
on ][ V(Du—é@en)2d:ﬂ+ ][ V(Du—é®€n)2d$ ’ +l|é‘
|: thjn(y//) ‘ ’ ( B;ryn(y”) ’ } ) ] 2

IN

1
2" |:% 320 Cit t% + (i 320 Cit t%) 2:| + %MQ
< 2n3206itt2+%M2.

Condition (3.61) for to now guarantees |(u)y.y, | < Mo = %]\22 Therefore, all assumptions of
Lemma 3.11 are satisfied and we conclude: there exists Too(y) € R™ with [Yoo(y)| < My
and for all 0 < r < y,, we deduce with (3.70) and « < o:

J[,«@) [V (Du) = V(Too(y))| dz < G [(y:)z" ]iyn@) V(Du—é®en)| da+ 2]
< cu <<yr)202"1 329 ¢, [(%)20 %(0,6R, £(0)) + (2yn)2a} + r2°‘>
< G2y () 420,68, 6(0) + 1)
< Guen 6™ ()7 #2(0,6R,6(0) + 7).

Combining the last estimate with (3.68) we have shown that the assumptions of Theorem
3.13 are satisfied for V(Du). Thus V(Du) € C%*(B},R™Y), and due to Lemma A.4 we
obtain: Du € CO’O‘(BE, R™Y). This completes the proof of the theorem. O

Remark: For the sets ¥} and ¥ introduced in the first part of the proof, we have not only
the inclusion ¥} U X, C X1 U9 but indeed equality. To see this, we first obtain via Lemma
A.1(i) that ¥ = ¥5. Moreover, using the fact that for every function v € L?(€,RY) the
mean value minimizes the map RY > fi— [, [v — fi|* dz, combined with Lemma A.1(v), we
derive

2
]{sp(y>m3+ V(D) = (V(Dnw) gy pe|
< ][ |V (D) = V(€(y,2p)) | d
By(y)NB*
< ¢(n, N,p) ][ |V (Du — £(y.2p) @ e)|” da.
B,(y)NnB+

Choosing an appropriate subsequence {py}, the right-hand side of the last inequality vanishes.
Hence, the desired equality follows (though not necessarily ¥} = X1 holds true).
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3.6.3 Proof of Theorem 3.2

PROOF (OF THEOREM 3.2): In Section 3.2 we have already verified that the system (3.1)
may be transformed via the map T locally at a point (without loss of generality at the origin
and with vpq(0) = e,) to the model situation of a half-ball, meaning that the transformed
function  =uo Tt —goT ! e Wll’p(B,‘f, RM) is weak solution of

~

—diva(-,v,Dv) = b(-,0,D0)  in Bf.

Here the radius r is chosen sufficiently small such that the smallness conditions in Section
3.2 are satisfied (in particular, the inclusions (3.8) hold true). Furthermore, the coefficients
a(-,-,-) satisfy structure conditions analogous to (H1), (H2), (H3)* and (H4), and the in-
homogeneity b(-,,-) obeys either (B1) or (B2)* (with condition (3.17) being true in the
latter case). Thus we are in the situation of the last theorem which characterizes the set of
regular boundary points in the model situation of a half-ball, and we have to conclude that
Du is Holder continuous in a relative neighbourhood of 0 in € with exponent o under the
assumption that 0 ¢ il U ig instead of 0 ¢ 3 U Xo.

Analogously to (3.56) in the proof of Theorem 3.14, we define £(0, p) € RN by

V(é(O,p)) = (V(D”(“_g)))QmBP = ]{ZOB V(Dn(u—g)) dz .

In view of 0 ¢ 3 there exists M > 2 and r; € (0,1) such that for all p < r; we have
’(V(D QnB ‘ < M and thus (similarly to the proof of Theorem 3.14) |£(0, p)| is bounded

from above by a constant ¢(M, ||Dgl/«). The special form of T i.e.,
T(z) = (2/, 2, — h(z)))

(where h is the local representation of the boundary defined in Section 3.2), then implies
D, T (y) = ep; therefore, D, may be rewritten as follows:

D,v(y) = Dn(uo’J' 1 go‘T ) (y)
= Du(T7' (1)) DaT " (y) — Dg(T'()) Da T (3)
Do) - Do)

The change of variables formula and Lemma A.1 (v), (iii), (iv), (i) yield

£ VD) - VEO V) dy

= £, Va9 00) = (Va9 [P
_ ][_1(33) [V (Da(u—g)) = (V(Dalu=9))) s [*da

IN

2 L VD= 9) = (V(Dulu =), e

NB 3,

< ¢(n, N,p)]{2 N [V (Dn(u—g) = VH(V(Daw))anp ;,) + (Dnglons,,,) * da
G)
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< nNp) [ VD=V (VD)o ) da
Bz,

+ 7N7 ]Z VD’n - Dn 2d
¢(n, N, p) mep‘ (Dng = (Dng)ons,5,)|" d

2
< ¢(n, N, p, M)][ ‘V(Dnu) — (V(Dnu))gmBﬁp‘ dx
2
benNop) f [Dag ~ (Dughann | do
QﬁBﬁp

for radii v2p < min{rg,r1}. In view of the assumption 0 ¢ ¥; and g € C12(€Q, RY), the
right-hand side of the last inequality vanishes for a subsequence as p — 0. The application of
the Caccioppoli and Poincaré’s inequalities now shows, similarly to the calculation in (3.57),
that the following inequality holds true:

]{9+ V(Do —£(0,V2p) @ en)[*dy < ¢ (]{9+ V(D) — V(£(0,v2p)) | dy + p2°‘> ,
p/2 P

provided that p < min{rg,r1}. Here the constant ¢ depends only on n,p,v, L, M, I?(QMQ),

lgllcra, |T]lctas [T~ cre and a if we assume a controllable growth condition (B1), and

additionally on M, Ly(M) and Lo(M) if we assume a natural growth condition (B2)*. We

note that the dependencies on g, K and T occur due to the structure conditions for a(e,-,-)

(cf. Section 3.2). Hence, we end up with

p—07F

liminf][ ‘V(Dﬁ—g((),\/gp)@)en)fdy =0 and limsup‘g(o,pﬂ < e(M).
By

p— 0T

Taking into account the additional smallness assumption concerning the transformation for
the choice of the radii rg, 1, we may now proceed exactly as in the proof of Theorem 3.14
(with @, £(0,-) instead of u, £(0,-)) and conclude: D% is Holder continuous with exponent
« on the half-ball BE for some 0 < R < 1. Since T is a transformation of class C1®, this
means for two arbitrary points z1,z2 € QN BR/\@

|Du(w1) — Du(xz)| < [D(u—g)(x1) — D(u— g)(x2)| + [Dglcoaonpgry)|er — 2|
= |Do(T(21)) DT (21) — DO(T(22)) DT (22)| + [Dglco.eonpyrmylzr — 2|
< |Do(T(x1)) — Do(T(22))| | DT (z1)| + |Do(T(x2))| | DT (1) — DT (22)]

+ [Dglco.a (QNBg,RN) |1 — 22|

IN

C([DU]CO,a(B;JRN)a [D‘I]CO’Q(QDBR,RN)) |21 — @2|®

Hence, since 0 € 99\ (il U 52) was chosen arbitrarily, the desired result follows. O
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In this section we provide an up-to-the-boundary comparison estimates in the setting of sub-
quadratic growth both for degenerate and non-degenerate elliptic systems of partial differen-
tial equations in divergence form; we will utilize these estimates later when deriving Calderén-
Zygmund type estimates in Section 5 and for the regularity theory for low dimensions in
Section 6. To this end, we first turn our attention to weak solutions v € Wll’p (Bf(20), RY),
o € R" 1 x {0}, R < 1and p € (1,2), of the inhomogeneous system

—divag(z, Dv) = LG(x) in B} (z0)- (4.1)

In the weak formulation this becomes

/ aop(z, Dv) - Do dx = L/ G-pdr Vo€ CF(Bh(x),RY), (4.2)
B;(ZO) BE(:):O)

where the coefficients ag: B (z9) x R™ — R™" are Lipschitz continuous in z, but indepen-
dent of v, and satisfy the following ellipticity and growth conditions: z — a(z, z) is a vector
field of class CO(R™ R"M) N CHR™V \ {0},R™"), and for some fixed 0 < v < L and for
p € [0, 1], there holds

(C1) Polynomial growth of ag :

p—1

lao(z, )| < L (1* +2%) =,
(C2) ao is differentiable in z with continuous and bounded derivatives:
2 2\ 252
|D:ao(z, 2)| < L(p?+12]%) %,
(C3) ap is uniformly elliptic, i.e., we have

p—2
D.ag(z,2) A X > v (2 +1[2*) 2 A? VAeR™,

61
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(C4) ayp is Lipschitz-continuous with respect to the first variable. More precisely, there
exists a non-negative function v € L>(B}(z¢)) such that
2 2\ 55+
|Dyag(z, 2)| < LAy(x) (12 +|21%)
for all (z,z) € Bf(zo) x R™. Additionally, we suppose that (z,2) — D.ag(z,2) and
(x,z) — Dgzao(x, z) are Carathéodory maps. We emphasize that we have to exclude z = 0 in
conditions (C2) and (C3) when dealing with degenerate systems (u = 0). We further impose
the following integrability condition on the inhomogeneity G(-):
(C5) G e L7 (Bf(x0), RY) with p* = 2.
For the solution v of (4.1), we will prove the existence of second order derivatives using
a difference quotients method, and we will derive a Caccioppoli-type estimate for second
order derivatives. We mention that in the sequel, all estimates are considered on balls or
intersection of balls, but they remain also valid if we replace the ball Br(zo) by a cube

QRr(o).

In the second part of this chapter, we will deal with homogeneous systems without x-
dependency, i.e., with v = 0 and G = 0, meaning that we consider weak solutions v €
Wll’p(BE(mo),RN), zg € R" 1 x {0}, R<1andpe (1,2), to

divag(Dv) = 0 in B (=), (4.3)

where the coefficients ag: R™Y — R™ satisfy the assumptions (C1)-(C3). In this special
case we are in a position to improve the Caccioppoli-type inequality derived so far and infer
an estimate where a certain integral involving second derivatives is bounded by only the
tangential part of V' (Dwv). This allows us to prove a higher integrability result via Gehring’s
Lemma, and we finally conclude a decay estimate for the weak derivative Dwv.

4.1 A preliminary Caccioppoli-type inequality

In the first step, we will consider balls (centred at points y) which have a sufficiently large
intersection with I'r(z(). In this situation we prove the existence of the tangential second
derivatives of v by deriving a Caccioppoli-type estimate. In the interior, we will as well obtain
the existence of second order derivatives using the same arguments without any constraint
to the direction:

Lemma 4.1: Let v € Wll’p(BE(:ro),RN) be a weak solution to system (4.1) under the
assumptions (C1)-(C5) and let p € [0,1] be arbitrary. Then, the tangential derivative
D'v = (Dyv,...,Dy_1v) belongs to WLP(B;(xO),R(”_l)N) for all p < R, and there ezists a
constant ¢ depending only on n,p and % such that

a) (close to the boundary) for all y € B} (zo) UTR(20) and 0 < r < R — |y — xo| with
Yn < %T there holds

/ | D' (V,,(Dv))|? da
B;_T/4(y)

<c(ashi [

2 2\ 5
u” + |Dv| 2d:n+/
r(y)( ) i+

leli=s dx) o (44)
B (y)
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b) (in the interior) for all y € Bf(xz¢) and 0 <1 < R — |y — zo| with y, > 3r there holds

/ DV, (Dv))| de
Bsr/8(y)

<c(rras ) [

(1* + |Dv\2)g dx + /
B37‘/4(y) 5

]G|P%1 da:) .
B37‘/4(y)
PROOF: For the proof of a) we consider a standard cut-off function n € C§°(By,/3(y), [0,1])
satisfying

n=1on By /4(y) and |Dn|? + |D?*n| < cr 2. (4.5)

Let f be a function defined in an open set U C R™, V' C U. The difference quotient A, f(x)
of f with respect to s is defined as

[z + hes) — f(x)

As,hf(x) = h

for x € V., h € R, with 0 < |h| < dist(V,9U), where es, s = 1,...,n, denotes the standard
basis of R™. Let |h] < §. We observe that A v € Wol’p(BW/S(y),RN) for all tangential
directions s = 1,...,n — 1, and we now choose

o = Do n(PDspv) € WyP(B (y),RY) (4.6)

as a test function in (4.2). This is an admissible choice since we only consider the tangential
difference quotients for which the zero boundary values on I'z, 5(y) are preserved. Integration
by parts for finite differences yields

/+( )As,h ap(z, Dv) - DAS’hUUZ dx
B (y

= 2/ Ngpao(z, Dv) - (Agpv @ Dn)ndx — L/ G- A p (772A57hv) dr. (4.7)
B (y) B (y)
The difference quotient A j, ag(z, Dv) = +[ag(x + hes, Dv(z + hes)) — ao(z, Dv(z))] can be
rewritten as follows:

Ngpao(z, Dv(z)) = % [ao(z + hes, Du(x + hes)) — ag(z + hes, Dv(z))]

+ L fao (o + hew, Do(a)  ao (. Do(a)]

1 [td
=2 / 7% (z + thes, Dv(w) + thAs pDo(x)) dt
0

1 (td
—l—h/o gag(x+th68,Dv(aj)) dt

1
= / D.ag(z + hes, Dv(z) 4+ thA, ,Dv(z)) dt g, Du(x)
0

1
+ / Dy, ao(z + thes, Du(x)) dt. (4.8)
0

At this stage it still remains to justify the formula in (4.8) for degenerate systems (u = 0)
because the term involving the derivative D.ag(-,-) might not be well defined for some
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t € [0,1]. It suffices to show that for all € B} (20), A, A € R™ not simultaneously equal
to 0 (otherwise all integrands appearing in the estimates vanish) we have

1
ao(x, A+ A) — ap(x, ) = / D.ag(z, A\ +t\) dt X. (4.9)
0

Following the arguments in [DM04a, p. 749] we consider the map [0,1] > t — h(t) =
ap(z, A +tA) € R™W. We first observe that the identity (4.9) is trivially fulfilled if the
segment [\, \] does not contain the origin of R™V, because then, h(t) is differentiable with
respect to ¢ on [0,1]. Therefore, we assume that for some ¢ € [0,1] we have A +#\ = 0. We
first suppose ¢ € (0,1). Then, using the differentiability of h on [0,%) and on (£,1], we find
for every ¢ € (0, min{¢, 1 — #}):
1
h(1) —h(t+¢) = Dag(x, A+ tA) dt X,
t+e
t—e _ _
h(t —e) — h(0) = D.ag(z, A +tX) dt X.
0
Observing that the function h is continuous by definition of the coefficients ag(-, ), the limit
e\, 0 reveals the identity (4.9), because the integrals converge due to the growth condition
(C2),i.e., |D,ag(x, \+tA)| < LIA+tA|P~2, and the fact p—2 > —1 which allows us to employ
Lemma A.2. Otherwise, if # € {0,1} we only have to take into account one of the previous
integrals and argue similarly. Thus, we have finished the proof of (4.9) for all A\, A € R™V,

Using the ellipticity condition (C3), Young’s inequality and p—2 < 0, we deduce the following
inequality for the first integral on the right-hand side of the previous identity (4.8):

1
/ D.ag ($ + hes, Dv + thAS’hDv) dt&- €&
0

1 —2
> V/ (1 + |Dv+thAs7hDv\2)p7dt|§|2
0
_ —2 _
> 2" v (1 + [Du(@) P+ [Du(w + he,) ) T €2 = 2T v Z, ()P 2P (4.10)

with the obvious abbreviation of Z,(z); the latter inequality holds true for £ = A, Dv (see
the justification above), and for all ¢ € R™™ whenever the segment [Dv(z), Dv(x +hes)] does
not contain the origin of R™¥. We now combine (4.10) with the identities (4.8) and (4.7),
and we find

p—2

277 1// Z,(2)P 2| Ay p Dv|* 2 dx
Bf(y)

1
< /+ / D.ao(z + hes, Dv + thA\g p, Dv) dt Ag p, Dv - A p, Dv n?dx
B (y) /0
1
/ D, ag (1: + thes, Dv) dt Ag pDv n? dx
B (y) Jo

= —2/ Ngpap(x, Dv) - (Agpv @ Dn)ndx — L/ G-Agp (772A51hv) dx
Bf(y) B (y)

= /B+( )As,h ao(x,Dv)~AS’hDv772 daz—/
Ty

1
— / / D, ap (:L‘ + thes, Dv) dt Ag p Dv 7]2 dx
B (y) /0

=T+ II+1II (4.11)
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with the obvious abbreviations. In view of sptn C By, /s(y) and the restriction |h| < § we
first rewrite term I using partial integration for finite differences, and we then apply the
growth condition (C1), Young’s inequality and standard properties of difference quotients
(see e.g. [GT77, Chapter 7.11]) to find

I= 2/ ao(z, Dv) - Ag _p ((Agpv @ D) n) dz
B (y)

p—

< 2L/ (,u2 + ]Dv|2)Tl ‘As,,h((As,hv ® Dn)n) ‘ dx
B (y)

p
2

< 2Lr2/ (1 + |Dv]?) d:c+2Lr2p2/
B (y)

B (y

| | A —n((Agpv ® Dn)n) ‘pdx

p
2

< 2L7“2/+ (u* + |Du]?) d:c+2Lr2p2/ | Ds((Lsnv @ D)) [ da.
B (y)

Bl (y)

Via Young’s inequality and the properties of the cut-off function 1 we next estimate the last
integral on the right-hand side of the previous inequality:

Lz, 1P Dry)
a y

— /B |80 ® (n D +1D.n) 4 D.25, 40 Do e
T y

< cr 2
B+

7’7‘/8(y)

|Ag pol|Pdz 4+ cr™? / .

|Ag pDsvlP nP da .
B (y)

Therefore, term [ is estimated by

I<2Lr2 (u2+|Dv\2)gdx+ch_2 |Ag pv|P de
Bf () ny ’

B7r/8(y)

+cLrP? |AspDsv|PnP d .
Bi(y)

For the second integral we proceed close to [Giu78|, proof of Theorem I11.3.5 (for p = 2); we
apply condition (C5) and use again the properties of finite difference quotients to compute

II < L/ G751 dx+L/ |Dg (PP Ds )| da
B () B (y)

IN

L/ ]G|P%1 dr + L/ ‘DS (nQAsJLv)}p dx
B (y) B (y)

L/ ]G|p%1 da:+chp/ ]As,hv|p77pdw+cll/ DA polP n? da .
B (y) B (y) Bf(y)

IN

Using assumption (C4) and Young’s inequality (recall the definition of Z,(x) given in (4.10)),
we calculate for the third integral:

<L 2 4 |Dul?) "7 A, Dol d
IIT < Moo (1% + | Dv|?) 2 | Ay Dol n? da
B (y)

< L? 6_1/ V% Zu(a)? o da +6/ Zy(@)P 2| Dg p Dol o da
B () B ()
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for every € € (0,1). We now observe from Young’s inequality (applied with ﬁ and %) that
we have

2
2

|AnDolP = Z,(2)3%7P) Z,(2)2 P | A, DolP < Z(2)P + Z,(x)P 2D Du? (4.12)

(note: if Z,,(x) = 0 then both sides vanish and the inequality trivially holds true). Combining
the estimates for I, I1 and I1] with (4.11) and using adequate modifications of inequality
(4.12), we find

277 V/ Zu(2)P 2| A g Dol 0 da
B (y)

< c(i)L”(/+

1377/8(y)

+ L/ |G|7 T dz + 3¢ / Z, ()P 2| A gy Dol 0 d . (4.13)
B (v) Bf (v)

(14 12 Zu@P + [ Dol do+ [

(1* + \Dv[z)g da:)
B (y)

Keeping in mind that B;rr/g(y) D spt(n) and |h| < g we first mention that

/ |AgpvlPde < / |Dsv|P dx .
B, /sv) B/ (y)

Furthermore, the integral over Z,(x)P (see (4.10) for the definition of Z,(x)) is estimated by

/ Z,(x)P da = / (1® + |Dv(z)|* + | Dv(z + hes)\Q)g dx
13;;/8(y) 13;;/8(y)
< 2/ (42 + | Do(x)[?)? da. (4.14)
Bf(y)

Therefore, choosing 3¢ = 9% v in (4.13), dividing through by 2%41/, recalling that n = 1
on Bs,4(y), we finally arrive at

/ Zu(x)pd\As,hDdem S/ Zu(x)p72|As’hDv|2n2dx
B, ) B (y)

3r/4

VS|

<) [ (e drre [ j6FTan, @)
B (y) B (y)

and the constant ¢ depends only on % (note: the dependency on the parameter p is dropped
due to 2(P=2)/2 ¢ (3,1)). We mention here: in order to conclude that the tangential deriva-
tives belong to the space LP, we deduce analogously to the proof of [Giu03, Theorem 8.1]
from (4.12): the family (A pDv),, h € R with |k| < %, is bounded in LP(Bj,/4(y), R"™")
(see (4.14), (4.15)) and therefore converges in L”(B:;,M(y),R”N) to DgDv for all ' < r
(see e.g. [Eva98], Chapter 5.8.2, proof of Theorem 3 and the remark immediately after the
proof). Thus we also conclude D;Dv € Lp(B?;,M(y),R"N) (for s € {1,...,n — 1}), which
proves D'v € WP (B (x0), R"=DN) for all p < R.
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We apply Lemma A.3 (i) and obtain

/ Do) de = [ BEV(Dute+ he) ~ V(Do) ds

B3, ) By, /1)

< ¢(p)h™ / (1 + |Do(2)[* + | Dv(z + hes)| ) ‘DU x + heg) — U(l’)‘2 dx

By, 4 ()

= ¢(p) / Z,(2)P 2| Ag p Do dae
ar/a )

Y
<e(p.b) (r 0+ Hw\!io)/my) (1 + |Du()[*)? dw+/B+(y)

As above, the sequence (A&hV#(Dv))h is uniformly bounded in L?*(Bs,/4(y), R™) and
therefore converges strongly to D,(V,,(Dv)). Thus we obtain the tangential estimate (s =
1

k= da:).

y...,n—1), and summing up this yields

/+ ‘D Dv’dm
B3, (y)

< el B) (P2 ) [ (R pe@P) et [ (617 d).,
B (y) B (y)

which is the desired inequality in a) for the boundary situation.

The proof of b) in the interior case is achieved in the same way: we here choose analogously

to above a cut-off function n with support in By, /16(y) which satisfies n = 1 on Bs, /s(y)

with the same assumptions on the derivatives as in (4.5). Then we may use the same test
T

function as in the boundary case, where this time |h| < {5. Finally we note that in the
interior we do not need any constraint of the direction, i.e., we can take s =1,...,n. [l

Before going on we mention that the Caccioppoli-type estimate given in the last lemma can
be rewritten in a slightly different but equivalent form. We define the j-th component of
V(Do) via
p—2
V,.j(Dv) = (u2+|Dv\2)TDjv ji=1,....n,

and the tangential part V(Dv) := (Vu1(Dv), ..., Viup—1(Dv)). Furthermore, the derivative
of V,,(Dv) is given by

p=2 p=6
Dy(V,(Dv)) = (i + |Dv|?) T DyDv + 252 (u® + |Dv[*) @ DvDv - DyDv

(s =1,...,n) such that the absolute value of D,(V,,(D )) is bounded by
|Ds(Vu(Dv))| < 2 (1 + | Dol ) T |Ds D (4.16)
|Dy(Vu(Dv))| > 5 (1 + | Do )T|D8Dv| (4.17)

from below and above. Thus, we can reformulate the estimate in (4.4) in the boundary
situation (as well as the corresponding estimate in the interior) by

/ (1° +|Dv|) \D 'Do? da
B;;/4(y)

< e(np, b) (r 21+ 2/
< el §) (IR [

(,u2+|Dv|2)gdm+/ \G|P%1 dx) . (4.18)
) B

7 (y)
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4.2 Inhomogeneous systems with x-dependency

We are now interested in improving the previous lemma for weak solutions of the system
(4.1): we are going to give a sharper bound in the inequality given in Lemma 4.1 by an
argument based on weak convergence. Employing the system (4.1), we further obtain the
existence of the full derivative of V,,(Dv) up to the boundary, a result, which was announced
in [DKMO7, Theorem 2.4]:

Theorem 4.2: Let v € Wll’p(BE(xg),]RN) be a weak solution to system (4.1) under the
assumptions (C1)-(C5) and let p € [0,1] be arbitrary. Then v is twice differentiable in the
weak sense. Moreover, v € W2’p(B;r(IE(]),RN) for all p < R, and there exists a constant c
depending only onn, N,p and £ such that for ally € B} (20)UT'g(x0) and 0 < r < R—|y—xo|
there holds:

2 —2 9\ /9 nE
/Bwy)‘D(V“(D”m dwgc(r /Br(w(H’V(x) ) (1% + | Do) 2 d +/B+

leli=s dac).
v (y)

PRrOOF: We first note that inequality in Lemma 4.1 is the desired estimate — at least for the
tangential derivative of V},(Dv) — apart from the fact that the supremum of v appears on
the right-hand side. To prove the inequality in the final form we proceed similarly to the
proof of the last lemma. The important difference is that we already may take advantage
of the fact Dyv € Wll’p(B;'(xo),RN) for all 0 < p < R and for all tangential derivatives
(s=1,...,n—1). We first deal with the boundary situation and consider y € B (20)UT g(0)
and 0 <7 < R — |y — 20| with y, < 2r. We define

p = Do n(PDw)  €WyP(Bf(y),RY), (4.19)

where 1 € C5°(Bs,4(y), [0, 1]) is a standard cut-off function satisfying =1 on B, /5(y) and
Dn<cr~' and s € {1,...,n—1}, |h| <%, cf. the test function in (4.6). In view of Lemma
4.1, ¢ is an admissible test function in (4.2). With integration by parts for finite differences
we infer the identity

/ Ng pao(z, Dv) - (Dstn +2D,v® Dn)n dr = —L/ G- Ns_p (772st) dx .
B (y) B (y)

Therefore, instead of inequality (4.11), we now obtain

p—2
1// (/,L2—|—|DU|2) 2 |DDyw|*n*dx
B (y

< / D,ay(x, Dv) DDsv - DDgv 7]2 dzx
B (y)

= / D,ag(x, Dv) - DDvn? dx — / D, ao(z, Dv) - DD n? dx
B (y) B (y)

= /+ (Dsao(x, Dv) — Ag pao(x, Dv)) . (Dstn +2Dsv® D17)17 dx
B (y)
- 2/ Dsag(z, Dv) - (Dsv ® Dn)ndx
B (y)
+ L/ G- [DS (172st) — D _p (172D31))] dr — L/ G- Dy (772st) dr
B (y) B

()

- /B+( )Dzsao(LDv) - DDgvn? dx (4.20)
r Y
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(note: all integrands vanish on the set {z € B, (y) : Dv = 0}). For the first integral on the
right-hand side, called I, in what follows, we next show that it vanishes as h tends to zero,
using a weak convergence argument. For this purpose we abbreviate

2 2\ 332
fni= (Dsao(x,Dv) — A&hag(a:,Dv)) (u + | Do ) iy,
2 2\ B2
g:= (> +|Dv]*) * (DDsvn+2Dsv® Dn).
This means we can rewrite the integral I, = fB+(y) fn - gdx. From the last lemma (to be
more precise, from (4.18)) we infer g € Lz(B;rr/Ll(y),]RnN). Furthermore, the sequence {f5}
is uniformly bounded in L?(B ,(y),R™V): To this aim we first use condition (C2), the

3r/4
technical Lemma A.2 and the reasoning for the identity (4.9) to deduce

1
‘ / D.ap(x, Dv + thAg pDv) dt As,hDv’
0

IN

1 N
L/ (,u2+\Dv+thAs,hDU|) 2 dt|As Dol
0

_2
L c(p) (,u2 + ]Dv(x)|2 + |Dv(x + hes) — Dv(:z:)|2)pT | A Do

IN

—2
Le(p) (12 + |Du(z)|? + | Dv(@ + hes)2) T [Agp Dol (4.21)

IN

(again, if p = 0, this inequality is trivially satisfied for Dv(z) = A, Dv = 0). Combined
with the decomposition in (4.8) and condition (C4) we then obtain

—2
| Asnao(z, Du(x))| < Le(p) (u® + Do) + |Do(x + hes)[?) 7 |Agn Dol

p—1

+ L1yl (12 + | Do(@)]?) =,

and from (C2) and (C4) we further infer

p—1

|Dsao(z, Do())| < LIl (1 + [Dv(@)?) T + L (12 + [Do(@)]?) = |DDu(x)

for all z € B;;M(y) (note that if Dv(x) = 0 then DDsv(z) = 0 and hence, the latter
inequality trivially holds true). Hence, we end up with

/ | ful? da
By, ,,(¥)
2—p

< 2/ (‘Dsao(nv,Dv(ac))‘2 + ‘A&hag(x,Dv(x))‘Q) (,u2 + \Dv(m)|2)7 dz
By,

< Lc(p) / <H’7Hc>o (1 + \Dv(x)fz)p_l + (1 + |DU($)\2)p_2 |DDgv(x) [+
By, ,,(¥)

(,u2 + |Dv(z)|* 4 |Dv(x + hes)|2)p_2 \As,hDv(a:)|2> (,u2 + \Dv(x)|2)?p dx

IN

L c(p) /+ | (||’y|]OO (M2 + |Dv(g:)|2)§ + (H2 + |D’U(m)’2)% ’DDSU(JU)|2+
3r/a\Y

_2
(,u2 + ]Dv($)|2 + |Dv(x + hes)|2)pT |A57hDv(1:)|2> dx

< 2ep bl (7 [ e i) tar 615t a),
r \Y

()
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where we have applied the estimates (4.18) and (4.15) in the last inequality. Thus, we can
find a function f € L?(B ,(y),R™) such that a subsequence of {f;} converges weakly

3r/4
in L2(B;T/4(y),R”N) to f. Furthermore, we estimate for every ¢ € Lp/(p_l)(B;TM(y),]R”N)

using Holder’s inequality with exponents 2, 22%’ and ]%:

p
L

1
2

-dldr< ([ |Duaote Do) = Spaota, Do de)
Y

3r/4(y) 3r/4
2—p p—1
2 2% 2p 2\ "p
: p” + |Du|%)? du / o] :
</Bg—r/4(y) ( ) ) ( B;;‘/‘l(y) )

Keeping in mind that Dgag(z, Dv), s € {1,...,n — 1}, belongs to LQ(B;(:UO),R”N) for
all p < R due to the last lemma, we obtain A, pag(x, Dv) — Dsag(z, Dv) strongly in
L2(B§rr/4(y),]R"N) as h — 0, i.e., we have {f,};, — 0 weakly in LP(B;;M(y),]R”N). Since
weak limits are unique, we conclude f = 0. Therefore, in view of f;, — 0in LQ(B;T / 1), R™V)

and g € LQ(B;);M(y),R”N), we finally arrive at

lim I, = li ~gdr = 0
hli% h hlir%) B (y) fh gax

Taking into account the strong convergence A _p, (n*Dsv) — Dg(n?Dsv) in LP(B; (y), R™Y)

and G € LP/ (p_l)(Bj (y),RY), we observe that the first and the third integral on the right-

hand side of (4.20) vanish as h — 0 due to weak respectively strong convergence. Thus, we

obtain

p—2
I//+ (,u2+|Dv|2) 2 |DDy|? n*dx

B (y)

< —2/ Dsap(x, Dv) - (Dsv @ Dn)ndx — L/
B (y)

G- D, (772D3U) dx
Bt (y)

— / D,.ao(z, Dv) - DDsvn? dx
B (y)
= -2 / N D,ao(x, Dv) DDsv - (Dsv ® Dn)ndx — L/ G - Dy (nQst) dx
B (y)

B (y)

— /+( )Dzsao(:n, Dv) - (2Dgv ® D+ DDgvn) ndz. (4.22)
By (y

Evaluating the remaining integrals in a standard manner and keeping in mind (4.16), finally
reveals the stronger tangential estimate

—2
/ ‘D/(VM(D’U))FdJ} <c / (MQ + |DU|2)p7 \DDv|? dz
B/, () B} (v)

<cmpd) (72 @) (2 Dol B / ey a2

Y) By (
In contrast to (4.4) in Lemma 4.1, the function 7 now appears in the integrand on the
right-hand side; this will be a crucial point for later applications.

For interior balls Bs,/4(y) C BT all the calculations remain true for every s € {1,...,n},
and hence, the last estimate holds for the full derivative. This proves the statement of the
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theorem in the interior. At the boundary we still have to find an estimate for the normal
derivative. To this aim we differentiate the system (4.1) and get

Z Z (, Dv) Dijvﬂ+i 0(ao)$(x, Dv) _ e

B=1 i,j=1 =1 O
which implies
Y. 8(ag)?(z, Do) Y& 9(ag)¥(x, Dv) " 9(ao)*(x, Dv)
> TR Dy = 3 3T FOERE Dyt 3 AOREE 6
ot Oz, 521 i1 0z; — z;
(4,5)#(n,n)

for « = 1,..., N almost everywhere in B /2( y) N {x, > e} (for some £ > 0). Finally, the
estimate involvmg the derivative D,,,v is derived as follows: We recall that in the interior
all second derivatives exist. Then we multiply the previous relation by D,,v* and sum up
upon «; using the growth (C2), the ellipticity condition (C3) and the Lipschitz continuity of
ao(-,-) with respect to x in (C4), we get

N 03

v (12 + Do) Dyl < 3 A0l D iy e
g1 O0zn

N n o n a
= — Z Z M DZ]’UB Dnnva _ Z 8(a’0)i (.T, D’U) Dnnva _ LGa Dnnva
a,B=1 4,j=1 J i=1
(.9)#(nn)
< o(n, N) L (4 +1Do) T |DD| +4(2) (12 + Do) T +|G) | D] (4.24)

almost everywhere in B:'/Q(y) N {xz, > e} (note that in order to apply (C2) and (C3),
respectively, we have employed the fact that all terms above vanish if Dv(z) = 0). Then
Young’s inequality and absorbing the term involving |Dy,,v| implies

(4 +1DvP) T [Danef? < ¢ (4 +1DvP) T DD+ (145()?) (42 +] Do) +]G177 )

for a constant ¢ depending only on n, N and £. From (4.17) and the estimate (4.23) we
know that the right-hand side of the last inequality exists and that there holds

(12 + Do) "7 IDD'o? € LM(B], ().

Keeping in mind G € LP/®~1) we hence integrate the previous inequality on B /2( y)N{x, >
e}. Letting e — 0 we gain

p—2
/+ (1 + |Dv|*) 2 |Dppol? da
B, ()

r/2

<cf (Do) T DD + (L4 2@P) (1 + Do) + 16177 ) do
EAPYE))

r/2 Y

<c(m2 [ @) 2+ 0P e [ (61T ar),
B (y) B (y)

and the constant c still depends only on n, N,p and £. Combined with (4.17) and (4.23),
this is the desired Caccioppoli-type inequality at the boundary.
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Finally, we note that the decomposition

—2
ID%0fP < (42 + [Dv)? + (42 + |Dv]?) 2 [D2)?

cf. (4.12), finally gives v € W2P(B/ (z0),R") for all p < R. Thus the proof of the theorem
is complete. O

4.3 Homogeneous systems without x-dependency

4.3.1 An improved version of Theorem 4.2

In the next step, we consider weak solutions v € WI}’p (BE(:L‘()),RN ) to the homogeneous
system (4.3), where the coefficients ag(-) do not depend explicitly on the z-variable. In this
situation the previous Theorem 4.2 states that v € W?2P (Bf (x0), RY) for all p < R with the
estimate

p
2

[, poofas<er [ (24 0o?) e,
B, (y) B

 (v)
r/2
for all y € B} (29) UTr(xo) and 0 < r < R— |y —z¢|. In order to infer a higher integrability
estimate for D(V,,(Dv)) we now show an improved version of this Caccioppoli-type estimate
such that on the right-hand side only the tangential part of V,,(Dv) shows up:

Theorem 4.3: Let v € WI}’p(BE(a;O),]RN) be a weak solution to the system (4.3), whose
coefficients ao(-) satisfy the conditions (C1)-(C3), and let u € [0, 1] be arbitrary. Then v is
twice differentiable in the weak sense, more precisely v € WQ’p(B;r(xo),RN) for all p < R,
and there exists a constant ¢ depending only on n, N,p and % such that

a) (close to the boundary) for all y € B} (zo) UTR(20) and 0 < r < R — |y — xo| with
Yn < %T there holds

/ |D(V,,(D))|* dz < cr2/ \V/j(Dv)\Qdaﬁ, (4.25)
B> ) B (y)

b) (in the interior) for ally € Bf(wo) and 0 < r < R— |y —xo| with y, > 31 there holds

DV (Dv))|* dz < cr2 / V(D) — (Vi (Dv)) . “dx. (4.26)
/Br/2 v) ’ g ’ Bsr/4(y) ’ ! ! BdT/4(y)‘

Remark: We emphasize that in statement a) the normal derivative of v is not involved in
the quadratic term of [V/!(Dv)|* = (u® + |Dv|?)P=2)/2| D’y|? on the right-hand side of (4.25).
If we pass to coefficients which additionally depend explicitly on z (as in the previous Section
4.2), this result can no longer be obtained because a dependency only on the x,-variable of
the solution might occur: consider for example the coefficients a(x, z) defined by

p—2
(1+12*) 2 =

a(z,z) = =
(1+(1429)?) 2

(1+z2)

for a number o € (0,1). Then, v(z) = 14%04 rite 42, is a weak solution of div a(x, Dv) = 0 in

BT C R", n > 2, but the statement of the theorem obviously does not hold on any (half-)ball
B:f/z(y) C B*, and even v € W??(Bf, R™) does not hold for every p € (0,1) (in fact, v only

belongs to a suitable fractional Sobolev space).
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PrOOF: We proceed analogously to the proof of the last theorem, taking advantage of
the simpler structure of the coefficients in (4.3) in contrast to (4.1). We first recall v €
Ww?2p (B;'(xg),RN ) for all p < R in view of Theorem 4.2. To prove inequality (4.25) we
consider y € Bf(zo) UTg(z9) and 0 < r < R — |y — x| with y,, < 3r and choose a cut-
off function n € C§°(Bs,/4(y), [0,1]) satisfying n = 1 on B, j3(y) and |[Dn| < 8. Now let
h € R with |h| < % and choose ¢ = A;_5(n*Dsv) € Wol’p(Bj(y),RN) (see (4.19) above),
s=1,...,n—1, as a test function for the system (4.3). Arguing exactly as in the proof of
the previous theorem, we find (see (4.22)):

1// (,u + | Dv| ) |DD v?n?dr < —2/ Dsag(Dv) - (Dsv @ Dn)ndx,
B (y) Bf(y)

and from Young’s inequality and the growth condition (C2) we thus infer
1// (1 + | Dol ) |DD v n? de
B (y)

< 2L / (1® + | Dv| ) \DD v||Dsv||Dn|ndx
B (y)
2

L
< V/ (1? —HDUIQ) ]DD v[2n2dx+c—r 2/ (1* + | Do) ) ]D v]?da .
2 /Bt ) B (y)

This allows us to find the following estimate in tangential direction (s =1,...,n —1):

/ (1 + | Do ) ]DD v dz < c(L)r? / (1 + ‘DU’Q) ]D vl dx. (4.27)
Fa®) B (y)

To estimate also the normal derivative we again make use of the differentiated system (4.3).
Since G = 0 we end up with

N

p=2
v (17 +1Dvf*) 7 [ Dpnv]* < Z Aa0)u(Dv) fy 6 D
a1 8zn
N n
0 XD
__ Z Z Lé“) Disv Dpo®

(i3} n,m)
< ¢(n,N)L (u + | Do ) \DD'U| | D]

almost everywhere in Bj/Q(y) N {x, > e}, see (4.24). At this stage, we apply Young’s
inequality to see

(12 + 1DoP)" |Duvf? < en, N, 2) (4 + |DoP) % |DD'P.

Since the right-hand side is in L' (B /2( y)), we may integrate the latter inequality on B:“/2 (y)n
{zy, > €}. Then, keeping in mind (4.16) and the tangential estimate (4.27), the desired
inequality in a) follows immediately from letting e — 0.

In the interior of BE@O) we proceed similarly, but we need a modification of the arguments
to obtain the mean value version: Lemma 4.1 holds in the interior without any assumption
on the direction of the derivative. We choose A, _j, (772 (st — 55)) as a test function (here
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all directions s = 1,...,n are allowed), where n € C§°(Bs,/3(y),[0,1]) is a cut-off function
satisfying
n=1on B.y(y) and  |[Dy|*+|D% <er?,

h € R with |h| < § and where £ = (&1,...,&,) € R™Y will be defined later. Calculating as in
Theorem 4.2 when deriving the estimate (4.22), we use partial integration and the fact that
ap(§) is constant to see

—2
1// (,u2 + ]Dv|2)p7 |\DDyw|? n? dx
Br(y
< —2/ Dyag(Dv) - ((Dsv — &) @ Dn) ndx
Br(y)
= 2/ ( )ao(Dv) . Ds[((st — &) ® Dn) 77] dx
Br(y

=2 (a(D) = a(©)) - Du[(Dw ~ &) © D) ] o
Br(y)

Using the properties of the test functions, the estimate

1
ap(Dv) —ap(§) = /0 Dza0(§ + t(Dv — f)) dt (Dv — §)
< e(p) L (4® + |Dvf + €)% |Dv — ¢]

(see the justification for (4.9)) and Young’s inequality, we obtain

p—2

v (,u2 + |Dv|2)T |DDyv|* n? dx

S

Br(y)
p—2

< /B ( )(;ﬁ +[Dv> + [¢]*) 7 |Dv — €| [|DDsv||Dn|n+|Dv —&|(|Dnf* + |D*n|n)] da
r(Y

p—

p—2
< %1// (,u2+]Dv|2) > |DDw|? n? dx
Br(y)
p—2
+c(p,§)Lr—2/ (1 + |Dv* + [€]*) 2 |Dv — ¢ dx,
B3r/4(y)

Absorbing the first integral on the the right-hand side and applying Lemma A.3 (i) yields

p—

/ (MQ n |Dv‘2)T2 |DDw|? dz < c(p, %) 7‘2/ ‘VM(D'U) - Vu(f)}zdaj‘
B, 2(y) By /4(y)

Since the function V), is surjective, we may choose § such that V,(§) = (Vu(Dv))s,, ,,()-
Combined with the estimate in (4.16) this gives the desired Caccioppoli-inequality in the
mean value version. (]

4.3.2 Higher integrability of D(V,(Dv))

Starting from the Caccioppoli inequalities close to the boundary and in the interior in The-
orem 4.3 we next derive reverse Holder inequalities on balls and intersections of balls in
BE (zo) for weak solutions v of (4.3). This enables us to apply an up-to-the-boundary ver-
sion of Gehring’s Lemma which yields an appropriate higher integrability result.
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First, we deal with the boundary situation and consider points y € B (z0) U I'g(zo) and
radii 0 < r < R — |y — | satisfying y, < %r. We see that V;(Dv) vanishes identically on
Cr(z0) D Ty (y") (recalling that 3” denotes the projection of y onto R"~! x {0} and that
D'v =0 on T'r(zp) by assumption). Therefore, we can apply the Sobolev-Poincaré inequality

in Lemma A.5 (with HQ—fZ < n instead of p) to the right-hand side of (4.25) and we obtain

r2/ |D(V,,(Dv))|* dz < c/ V(Do) da (4.28)
B, W) Bf (v)

n+2

<c [, DD ar) ?
B (y)

n+2

2n_ "
<o([ NCACDIE

Hence, taking mean values we have

f. DO dr< N 2y (£ DGO )T @20)
Bf,®) B (y)

In the interior, we consider points y € Bg(xo) and radii 0 < r < R — |y — xo| with y,, > %r.
As above we apply the Sobolev-Poincaré inequality to the Caccioppoli-type estimate (4.26)
to see

TQ/ |D(V,,(Dv))|? da < c/ |Vu(Dv) = (Vu(Dv)) , /4(y>\2d$
By /2(y) Bsr/4(y) "

2n nt2
< n+2 "
<o [, DD )

n+2

2 on +
= ]ér/z(y) |D(V,,(Dv))|" dz < e(n,N,p, £) (][ |D(V,,(Dv))|n+2 dm) . (4.30)

Bf(y)
Hence, by (4.29) and (4.30), for every ball B,(z) with centre z € B} (2o) U 'r(zo) and
radius 0 < p < R — |zg — z| we have verified assumption (A.3) in Theorem A.14 for any ball
B, (y) N 9B,(z) N Bf(z¢) = 0. As in the proof of [DGK04], Lemma 3.1, we apply Theorem
A.14 with

2n
g(z) = ‘DVH(DU)‘"T2 , o p=1t2 Q= B,(z) N BE(:E()) and A = 0B,(z) N BE(ZL‘O) ,

n

and we infer that there exists a positive number § = &(n, N, p, £) such that |D(V,,(Dv))| €
L*(B,5(z) N Bf (o)) with

(f DD d) ™
Bp/2(z)ﬂBE (z0)

< clnNp b (f

|D(V,,(Dw))|” dx) B
B, (:)NBf; (x0)

for all t € [1,1 + 4). Note that the dependence of ko does not occur, as it can be chosen
independent of p and R (note that every such ) satisfies a uniform interior and exterior
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cone-condition). Thus we can choose a number ¢y > 1 such that for all z € B}, (z¢) UTr(z0)
and 0 < p < R — |zg — z| there holds

(][+ |D(V,,(Dv)) |20 dx)% < ¢(n,N,p, L) ][+ |D(V,(Dv))| da (4.31)
BP/Q(Z) By (2)

This estimate remains valid if we consider (half-)balls B; (2), Bf (2) with p < p instead of

B b
p/2 p
cubes instead of balls as mentioned at the beginning of this chapter.

(2), Bf (2) (where an additional dependency on the ratio £ occurs) or if we consider

4.3.3 A decay estimate

The previous higher integrability result enables us to estimate D(V,(Dv)) on half-balls of
different radii and afterwards to deduce a decay estimate for Dwv.

Lemma 4.4: Let v € Wll’p(BE(xo),RN) be a weak solution of the system (4.3) under the
assumptions (C1)-(C3) and p € [0,1]. Then for ally € B (20)UT g(z0), 0 < p < R—|zo—y|
and 7 € (0,1) we have

/ |D(V,.(Dv)) [ dz < CTE/ |D(V,.(Dv))|” d (4.32)
Bip(y) Bj(y)

with constants ¢ = c(n, N, p, %) and e :=n(l— %) > 0, where tg = to(n, N, p, %) > 1 comes
from the Gehring-Lemma.

PRrOOF: We argue as follows: if 7 € [,1), the estimate (4.32) is obvious for the constant
c=71"% < 2% < 2" whereas in the case 7 € (0, %) we estimate via Jensen’s inequality and
the higher integrability estimate (4.31) for D(V,,(Dv)):

[ DD o < an ooy DD do
pr(y) BTp(y)

< ay (rp)”( ]{9 - | D(V,.(Dw))|** dm) g

< an (o) @0 (£

1
. | D(V,,(Dw))[ " dx) ‘o
p/2\Y

< c(n, N,p,%) o p”Tn_% ][ ’D(VN(DU))‘QdZ‘
BJ (y)
= ¢(n,N,p, L) r* / DV, (Dv)| de
B (v)
where «,, denotes the L™-measure of the unit ball in R™. O

In the next step, the last result for D(V,(Dwv)) is carried over to an estimate for V,,(Dv):

Lemma 4.5: Let v € Wll’p(BE(mo),]RN) be a weak solution of the system (4.3) under the
assumptions (C1)-(C3) and p € [0,1]. Then for every By (y) C B (xo) with y € B (xo) U
I'r(zo) and 0 < p < R — |zg — y| and for all T € (0,1) we have

/ ‘VH(Dv)lzdm < CTVO/ |VM(DU)|2dZE (4.33)
B, (y) By (v)
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with vo0 = min{2+¢e,n} (with the definition of € given in the previous lemma). Furthermore,
we have the estimate

V,(Dv) — (Vu(D 2dr < 2+€/ V,(Dv)|* dz, 4.34
/Bi(y)‘ w(Dv) (u( U))B;rp(y)‘ T < cT B;,*(y)‘ u( v)’ x ( )

and both constants ¢ depend only on n, N,p and %

PRrROOF: This result in (4.33) is achieved in a similar way as in the proof of [Cam87b, The-
orem 3.I], where the corresponding estimate was shown for the interior situation in the
superquadratic case. Note that our function V is called W in Campanato’s paper. In the
following, we will consider points y € B} (z0) Ul g(zo) and radii 0 < p < R—|zg—y|. We first
use the usual Poincaré inequality, the last Lemma 4.4 and the Caccioppoli-type inequalities
in Theorem 4.3, and we obtain for every T € (0, 3)

V.. (Dv) — (V,,(D 2 e < 2/ DV, (Dv)|*d
L B0 = (D) g e < e [ DD

< c7?tE p2/ }D(VM(DU))|2d:c
B, (y)

< c(n,N,p, %) 7'2"'5/ ’VM(DU)’2d$.

Bf (y)

This is exactly the inequality given in (4.34) (otherwise if % < 71 <1, the inequality is trivial,
see below). Choosing € possibly smaller, we may assume € # n — 2 and only distinguish the
cases 0 <e <n—2and n—2 < e <n. In the first case, in view of Jensen’s inequality there
holds for all 7,¢t with 0 < 7 <t < %:

/+ ‘V“(Dv)lzdx
Brp(y)

N 2
< 2an (79)"|(Va(Dv) i | +2/Brp<y>

T\ 2 2
4(2) /B:;(y)\VM(Dv)\ d:v+2/B$(y)\VM(Dv)—(Vu(Dv))B;(y){ d

V(Do) — (VM(DU))B;;(y)}Q dz

T

T\ 2 2+ 2
4( ) /Bj;(y)’VM(DU)’ dx +ct €/B+ ’VN(DUH dz,

t F(y)

IN

where we have used (4.34) in the last line (with 7 replaced by t), and the constant ¢ depends
only on n, N,p and % Since we have n > 2 + ¢, the technical Lemma A.11 then yields

2+e 9
V,.(Dv) “do < c T 4 72te / Vu(Dv)|" dzx .
/Brp@)’ 00 ) | e
1

Taking the limit ¢t — %, we obtain the desired inequality in the case 0 < 7 < 3, and the
constant c still depends only on n, N,p and % Otherwise, if % < 7 < 1, the inequality in
(4.33) holds trivially true for the constant ¢ = 22+¢ = 27 This proves (4.33) in the case

O<e<n-—2

If, on the contrary, we consider the case n — 2 < £ < n, we see as above that

_ 2 L\ j2+¢ 2
/B;)(y)‘VH(D’U) (Va(D) gy | dw < e(n, Nop, ) 8 /B;(y)\VH(Dv)\ dr  (4.35)
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for all ¢ € (0,1). Hence, by definition of the Campanato spaces (see Section 2.2) the last es-
timate implies that the map V,(Dv) belongs to the Campanato space L%*7¢(B},_(20), RY)
for every 6 > 0 (note that the supremum defining the Campanato norm might blow up for
points y € B} (z0)UTl g(zg) with |[y—zo| ,/ R). Thus, via the isomorphy of Campanato spaces
and Hélder spaces given in Theorem 2.1, we conclude V,(Dv) € C%%(B}(2) UT r(xo), RY)
with Hélder exponent o = 2= = 1 — - Furthermore, for all balls B (y) C B;(xo) con-

sidered above the Holder norm of V, (Dv) and in particular its supremum norm on B/ /2( Y)

is bounded by the norm in the Campanato space on B;r/z( ) (for the dependency on the
radius, we use a rescaling argument); more precisely, we have the following estimate:

D N

o(e,n) p- (Hv D2+ 277 VDD s L)

cln N E) ([ DI

Bp/2 Y

| /\

IN

p 2—5/ 9
+ sup = V.(Dv) — (V,(Dv) dx
UEB, ), (4).0<p<p <p) B (~)WB+2(J) g \C )b B3 (@)NB,5(v) | )

. 2
cp (/B;r(y) |Vu(Dv)} dx

+ sup E) —Q—a/ ‘V;A(D”) - (V“(D”))B~@}2dw> ,
JEB], (y),0<p<p—[G—y| B (3) P

IN

where the radius p in the latter supremum is restricted to p — |y — y| because for every radius
p>p—|y—yl>5 we have the following “monotonicity” estimate:

~—2—¢
p / V.(Dv) — (V,(Dwv) dx
N(ZDOB:/Q( ) ’ " ( " ) (A)QB 2(y ’

< pT2E V,(Dv) — (V,(D d
=7 /B+/2()|u( 0= (v)) B,y ‘ v

p 28/
< (= V. (Dv) — (V,(Dv) d
< (2) B:/z(y)‘ (D) ( u(Dv) B,y ){ T .

Thus, taking into account p — |y — y| > £, we continue estimating the supremum of V,,(Dv)
using (4.35), and we finally arrive at

_ 2
V.,(Dv Scp"/ V.(Dv)|" dx,
VD)2, e VPV
where the constant ¢ depends only on n, N, p and % Then we have for all 0 < 7 < %:

2
V,(Dv)|"dx < ap, (T V.(Dv —_—
L., e (o) DV G

c(n,N,p,I;)T"/+ ‘Vu(Dv)fdaz.
Bp(y)

For % < 7 < 1 the last estimate holds true using the constant ¢ = 2" = 27, Thus we have
demonstrated the inequality (4.33) also in the case n — 2 < ¢ < n and we have completed
the proof. O
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We next state two important consequences of Lemma 4.5: first we obtain the following
Morrey type decay-estimate:

Corollary 4.6: Let the assumptions of Lemma 4.5 be satisfied. Then there exists a constant
¢ = ¢(n, N,p,%) independent of v such that for every Bf (y) C B (zo) with centre y €
B} (20) UTg(z0) and radius 0 < p < R — |zo — y| there holds

/ ('up+’Dv|P) dr < CTVO/ (/,Lp+]Dv|p) dx VT e (0,1].
B, (y) B (y)

Furthermore, we have

P\
wP +|DoulP)dx < ¢ = / P + |Dul?) dx Vpe (0,R]. (4.36)
/B,}"(wo) ( ) (R) B (w0) ( )

ProoOF: Using (4.33) and keeping in mind vy < n, we infer these decay estimates for Dv as
follows:

/B+ " (1P + |DufP) dz < 2/B+ o (1P + ’VM(DU)F) dz
TP TP

< 4/ T+ e |V (Do) da
By (y)

IN

CT%/ (1P + |VM(DU)}2) dx

B (v)

< c(n, N, p, %) 770 / (up + |Dv|p) dz .
B ()

Taking into account that Lemma 4.5 obviously holds for the choice y = x¢ and p = R, we
have immediately the estimate in (4.36). O

As a second consequence we may state the following fundamental estimate which is analogous
to [Cam87b, Theorem 1.IT] for the superquadratic setting:

Corollary 4.7: Under the assumptions of Lemma 4.5 there holds: if n € [2,p + ), then
for every Bf (y) C B (z0) with centre y € B} (z0) UT r(z0) and radius 0 < p < R— |zo — y|
and for all T € (0,1) there holds

/ [o|Pdr < CT”[/ |v|P dx + pp/ (1P + |Dvl?) d:v} (4.37)
B, (y) Bf (y) B (y)

with a constant ¢ depending only on n, N,p and %

PROOF: We proceed similarly to [Cam87b, Chapter 4] (for the interior in the superquadratic
case p > 2). We fix B (y) with y € B} (z9) UT g(zo) and p € (0, R—|zo—y|). The Sobolev-
Poincaré-inequality in Lemma A.5 and Corollary 4.6 yield for 7 € (0,1):

v — (V) g+ (,0|P dz < ¢(n, N,p) (Tp)p/ | Dvl? dx:
/Bipw) ) B,(v)

< (N E) rpP 0 [ (4 1Dop) da
Bp (y)
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Thus, we obtain

o [ o @ P < el Nop B [ (4 Do) e
B, (y) B ()

Since the centre y € B+(m0) UT r(z9) and the radius p were chosen arbitrarily, the map v is
in the Campanato-space LP0TP(B}_(x0),RY) for every § > 0 (we recall 79 < n). Hence,
using Theorem 2.1 we conclude (note n < vy +p < n+p)

n—"

v e CO(Bf (z0), RY) with o =1 —
p

Similarly to the proof of Lemma 4.5 we find the estimate

[o]?

COQ(B+ (o), RN) (TL b, 70) [ ]LPWOJFP(B:/Q(y),RN)

¢(n,N,p, &) p=0 /+ (1P + |Dv|P) da
Bp (y)

In particular, there holds for all z,z € Bp /2( Y)

W@P < @ P@)P+eE) 17 Rlgoaist oz

The point x € B/T/Q (y) is arbitrary, hence integration with respect to = gives

P HUH ooB+/ (y ),RN) — c(/B7L

[o|P dx + p" TP p0 / (1 + |DolP) dm) .
7 B (y)

Therefore, in dimensions n < p + 79 = n + ap we conclude with 7 € (0, %)

L e e o I
P

< ¢(n,N,p, L) "(/ ]v|pdx+pp/ (1P +\Dv]p)dx),

()
p
i.e., the desired estimate. Finally if 7 € [3,

constant c=2". |

1], the estimate tr1v1ally holds true with a

Remark 4.8: For an appropriate reference estimate in the interior, we consider weak solu-
tion in v € WIP(Bg(z0),RY), for a centre 2o € R”, a radius R < 1 and p € (1,2), to the
homogeneous system

diva;(Dv) = 0 in Br(zo) .

It is easy to see that all estimates achieved above remain true in the interior of Br(zp). In
particular, the higher integrability estimate (4.31) is valid in this case, i.e., we have for all
y € Br(zp) and 0 < p < R — |z — y|

20 oy % e(n L . |
<]{9/2( )|D(VM(DU))’ d ) < ¢(n,N,p, 7)) ]éa,,(y) | D(Vu(Dv))|"d (4.38)

Moreover, the interior estimates analogous to the statements in Lemma 4.5 and Corollary
4.7 still hold true. Therefore, the decay estimates in (4.36) hold for balls Br(x) instead of
half-balls B}, (z), i.e., we have

/ (4P +|DvlP) dz < c(n,N,p, L) (p)%/ (& + |DuPP)dz  ¥pe (0,R].
By (z0) R Br(zo)
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Our aim in this chapter is to prove estimates of Calderén-Zygmund-type. For this purpose
we consider weak solutions u € WHP(Q,RN), p € (1,2), of the inhomogeneous Dirichlet
problem
—diva(z, Du) = LG(z) in 2,
U =g on 052,

where  C R” is a bounded domain of class C' and L > 0 is a constant. We further
suppose G € LP/P=D(Q RY) and g € W'P(Q,RY). The coefficients a : Q x R™ — R™ are
assumed to be continuous with respect to the first variable and of class C' with respect to
the second variable, satisfying a standard (p — 1) growth condition (for the exact structure
assumptions see Section 5.1 below). We shall now prove a global higher integrability result
of the following form for the gradient Du: there exists a number § > 0 depending on n, N, p
and the structure constants of the system such that

G e L7 (QRY) and g € WHQRY) = Due LY(Q,E™) o1

for all ¢ < -*£5 +6 (and n > 2). This means that, in contrast to the application of Gehring’s
Lemma where this implication can only be deduced for exponents ¢ “close” to p, we provide
a quantified gain in the higher integrability exponent (which is bounded from below by %
independently of the structure constants).

To this aim we use a method which is based on Calderén-Zygmund type covering arguments
and which was introduced by Caffarelli and Peral in [CP98]. In this paper the authors deduce
a similar (interior) higher integrability result for elliptic equations (i. e., scalar-valued solution
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u where N = 1): In the case of equations one can show by Moser iteration techniques
L*>-estimates for the gradient Dv of the weak solution to the frozen comparison system.
This can be used to prove that the statement (5.1), i.e., the Calderén-Zygmund assertion,
holds for every exponent ¢ > 1. An analogous L*°-estimate is available for systems with
special structure such as the p-Laplacean. In this situation, consequently, the implication
(5.1) is obtained without restriction on ¢, see [Iwa83]. We note that both results may
be extended to non-standard p(z)-growth (where the function p(x) obeys a quantitative
continuity assumption), that is, we consider function u which belong to the generalized
Sobolev space W1P(*)(Q) and which are weak solutions of the equation

diva(z, Du) = div (|JFP@ 2 F) in O

(see [AMO5], for the linear situation we also refer to [DR03]), or we consider weak solutions
in W@ (Q, RN) of the non-homogeneous p(z)-Laplacean system

div (|DulP™ =2 Du) = div (|[FP™™2F)  inQ

(see [AMO5]), respectively, for a function F € LP@®)(Q, R™V). Then there holds the implica-
tion
|FPP® e L1 (Q) = [DufP™ e LI (Q) forallg>1.

loc loc

For general nonlinear elliptic systems the necessary L*° comparison estimates can no longer
be expected and hence, some restriction on the exponent ¢ will be required. In fact, taking
into account the results of Chapter 4, it is still possible to deduce Dv € L9 for all ¢ < %5 +6
and some (small) number § > 0. Then, via a comparison principle and the application of
Calderén-Zygmund type estimates on level sets of the Hardy-Littlewood maximal function
of | DulP and of | Dg[P + |G|P/(®"=1) | respectively, this estimate allows us to deduce the desired
higher integrability of Du. Here we will follow the strategy of Kristensen and Mingione in
[KMO6] and extend their results to the subquadratic case. We mention that the literature
does not provide appropriate counterexamples to judge the optimality of our restriction on
the exponent ¢ (or whether the bound given above is only required due to our method). We
note that Habermann [Hab06, Hab08] has presented a local version of the higher integrability
result for nonlinear elliptic systems of higher order with non-standard p(x)-growth.

Although these results may be considered of interest in their own right we mention their appli-
cations. Our results may be employed both in the non-degenerate and the degenerate elliptic
case. In Section 7 we will consider weak solutions u to general non-degenerate elliptic systems
—diva(-,u, Du) = b(-,u, Du) in Q2 where the right-hand side obeys a controllable growth con-
dition. While u is the fixed solution, we will apply the Calderén-Zygmund estimates to the
weak solution uy, of a comparison problem of the form —divay(-, Dup) = b(-,u, Du); the
higher integrability of Duy, (originating from the higher integrability of Du via Gehring’s
Lemma) will then enable us to find appropriate fractional Sobolev estimates for the weak
solution u to the original problem via an iteration procedure. In a second step this yields a
suitable upper bound for the Hausdorff dimension of the singular set (see also [DKMO07]; for
minimizers of general variational integrals we refer to [KMO06]), which in turn guarantees the
existence of regular boundary points under additional assumptions concerning the Holder
continuity with respect to the (x,u) variables.
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5.1 Structure conditions and result

In the sequel we assume that the following structure conditions are satisfied for the coefficients
a: QxR™W — R"™W: the mapping z — a(z,z) is a vector field of class CO(R™V, R"V) N
CHR™ \ {0},R™V), and for fixed numbers 0 < v < L, 1 < p < 2, p € [0,1] and all tuples
(x,2),(Z,2) € Q x R™V there hold the following assumptions concerning growth, ellipticity
and continuity:

(Z1) a has polynomial growth:
p=1
a(w,2)] < L (42 +142) "%,
(Z2) a is differentiable with respect to z with bounded and continuous derivatives:

p=2
Daale,2)] < L2 +127)7
(Z3) a is uniformly elliptic, i.e.,
p—2
D.a(z,2) M- XA > v (@2 +1[2) 2 AP VieR™W,
(Z4) a is continuous with respect to its first argument, i.e., there exists w : RT — R™
nondecreasing and continuous with w(0) = 0 such that

p—1
la(z,2z) —a(z,z)| < L (,u2 + ]z|2) 2 w(|x — i|) .
We recall that the choice of the parameter u specifies whether the system is non-degenerate

(1 # 0) or degenerate (u = 0). We note that we have to exclude the case z = 0 in conditions
(Z2) and (Z3) when dealing with degenerate systems.

The main statement of this chapter is the following

Theorem 5.1: Let Q C R” be a bounded domain of class C* and let u € WIP(Q,RY) be a
solution of the Dirichlet problem

{ —diva(z, Du) = LG(x) in {1, (5.2)

u=g on 0S),

where the vector field a : Q x R™W — R™N satisfies the assumptions (Z1)-(Z4) on Q and
where g € WH4(Q,RN), G € L9/ ®=1) with q € [p, s1] and

s1 € (p7 OO) an = 27 and S1 = % + 51 an > 2 (53)
n —_

for some 61 = 01(n, N, p, %) > 0. Then there holds

q
2

/Q(M2+ ]Du\Q)%dx <c /Q (1® + |Dg|* + \G!ﬁ) dx

or a constant ¢ depending only on n,N,p,q, %, w(-) and Q.
D g only p.q, 5

In order to obtain these global estimates we proceed in a standard way and start with
considering systems of the form

—diva(z,Dg+ Du) = LG(x)
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in the model cases for the interior and the boundary situation, i.e., in the cube Qg centred
at the origin with side length [(Q2r) = 4R or the corresponding upper half-cube Q;R under
the corresponding assumptions. In the latter case we additionally assume zero-boundary
values on I'sr. In the sequel we will only consider cubes or rectangles with sides parallel to
the coordinate axes and we will use the short-hand notation v@Q := Q(xg,yR) for v > 0 for
cubes @ with side length 2R with the analogous definition for the upper cube yQ™.

5.2 Preliminary results

5.2.1 Higher integrability of the comparison map

We first consider weak solutions v € W1P(3Q, RY) of systems without z-dependency of the
form

diva(Dv) = 0 in 3Q,
or weak solutions v € WP ((3Q)*, RN) of

diva(Dv) = 0 in (3Q)%,

respectively, and we state an a priori estimate. We first remind the higher integrability
result from Section 4.3.2, namely that D(V,(Dv)) € W12 for some tg > 1 depending only
on n, N,p and % on all smaller upper half-cubes (yQ)" with v < 3 as well as on all cubes
in the interior of (3Q)(*) (denoting either the cube 3Q or the upper cube (3Q)*); we note
that the exponent £y comes from the application of the Gehring Lemma. Then we conclude
(see below) the following reverse Holder inequality for the comparison function v:

1

1 1
24 Du?)2dx)" < e(n,N,p, L ][ 2 1 |Dof?)% da)” | 5.4
(fo @2 100 a2)" < elnNop 8 (f (2100 az)" . (5)

where the exponent s is defined as

s € (p,00) ifn=2, and s = np2+6 ifn>2 (5.5)
n_

for some § = d(n, N, p, %) > 0 which can be chosen sufficiently small that % = % + 2753 <
Tff”iégo = (2tp)*. We mention that § is independent of the number u € [0, 1], of the particular
solution considered and of the vector field a(-). We now prove inequality (5.4) for the cube
and the upper half-cube simultaneously: using the Sobolev-Poincaré inequality from Lemma
A.5, the higher integrability estimates (4.31) and (4.38) for D(V,,(Dv)) at the boundary and

in the interior, respectively, and the Caccioppoli-inequality in Theorem 4.3 we obtain

1 2

<]{2Q)(+> [Vi(Dv) = (V“(DU))@Q)(H}%S dx) T < el(Q)r (]{2Q)<+) ‘D(VH(DU))\%O dx>pi°

< 1@ ( ]{mw D, (D) d)”

IN

1
c(n, N,p, %) <]{3Q)(+) ’VM(DU)|2 d$> P
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Here, all inequalities are applied on (half-)cubes instead of on (half-)balls. Thus, using p < 2
and the definition of the function V', we conclude the desired reverse Holder inequality (5.4):

Nt 72 S
2 D22ds<][ 2 4 Dl B Dol? 4 Pl 3 de)
(]{QQ)H—) (M + | U’) x) < ( 0y [(u + v\) | D] +M]p a:)
2s 1 2

=2 (]{QQ)(H ‘V“(Dv) a (V“(Dv))(%))(ﬂ} ! da;) +2 ‘(VM(D”))(QQ)H)"’ +

1

N L D 2 P

< C(n, y Py 1/) <][(3Q)(+) |VM( ’U)} dl’) +un

1
< c(n,N,p, %) <]{3Q)(+) (M2 + ]Dv|2)% dm) P

5.2.2 Calderén-Zygmund coverings

Let Qo C R™ be a cube (centred in some arbitrary point x). By

D(Qo) we denote the class of all dyadic subcubes of Q, i.e., Q,
of all cubes with sides parallel to those of )y that have been 1
obtained by a positive, finite number of dyadic subdivisions of
Qo; in particular, Qo is not contained in D(Qp). We now recall !
some basic properties of the class D(Qq): If Q1,Q2 € D(Qo) o T
then either the two cubes are disjoint, Q1 N Q2 = 0, or one of
the cubes contains the other one, 1 C Q2 or Q2 C Q1. We
call Q, a predecessor of some cube @ if ) has been obtained by
a finite number of dyadic subdivisions of @,; furthermore, we
call @ the predecessor of @) if () has been obtained by exactly
one dyadic subdivision of the original cube @

(9]

To deal with the boundary situation, we will also have to consider Calderén-Zygmund cover-
ings involving rectangles of the form QE and using the corresponding family of subrectangles.
But this requires only minor modifications, which will be mentioned in the sequel.

We will use the following version of the Calderén-Zygmund decomposition:

Lemma 5.2 (Calderén-Zygmund; [CP98]|, Lemma 1.1): Let Q C R™ be a bounded
cube and A C QQ a measurable set satisfying

0 < |A] <91Q| for some § € (0,1).
Then there exists a sequence {Qg}ren of disjoint dyadic subcubes of Q such that there holds:

1 |A\ (UQk)| = 0,
2. ‘AﬂQk‘ > 5‘Qk

, and

3. |[AN Qx| < §|Qk

L if Qr 1s a dyadic subcube of Q.

The same result holds, if we replace the dyadic cubes by dyadic rectangles.
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ProOF: We divide @ (or the corresponding rectangle) into 2" dyadic cubes {le} and choose
those for which

Q1N A| > §|Q]]

is satisfied. Now we divide each cube that has not been chosen before again into 2" dyadic
subcubes {Q%} and repeat the process above iteratively. Thus we obtain a disjoint sequence
of dyadic subcubes called {Q}} for which the assumption 2 and 3 are fulfilled by construction.
Now if & ¢ (e @k, then there exists a sequence of cubes {C;(x)} with = € Ciyq(x) C Ci(x)
for all i € N and with diameter diam(C;(x)) — 0 as ¢ — oo such that

or, in an equivalent notion, meaning that Ci(a) 14dx <1, where 14 denotes the character-

istic function of the set A. By Lebesgue’s differentiation theorem we have + Cilw) lade —
14(x) as i — oo for almost every z. Thus, we conclude that for almost every z € @\

(Upen @k) we have z € Q \ A, and therefore [A\ (Uyey @r)| = 0. d

Definition: A sequence of cubes (or rectangles) with the properties of the Calderdén-Zygmund
lemma is called o Calderén-Zygmund covering for the set A.

The next lemma, which is a consequence of the previous one, is the key to the proof of the
Calderén-Zygmund-type estimates:

Lemma 5.3 ([CP98], Lemma 1.2): Let Qg C R" be a bounded cube and 6 € (0,1). As-
sume that X CY C Qo are measurable sets satisfying the following two conditions:

(i) |X] < 6[Qol,
(i) if Q € D(Qo), then there holds:

XNQ| >4lQ] = QcCY,

where @ denotes the predecessor of Q. Then we have

[X] < Y],

The result remains true if we replace the dyadic cubes by dyadic rectangles.

PrRoOOF: We consider the Calderon—Zygmund covering for the set X and then we choose a
disjoint subcovering by predecessors Qk which is denoted by {Qk }jen. By the last definition,
i.e., the construction of the Calderén-Zygmund covering, we have | X N Q| <94 |Q| for all
Cubes (or rectangles, respectively) Q € {Q/z€ }jen but ‘X N Q‘ > 4§ ‘Q‘ for its successors.
Furthermore, by assumption (ii) of the lemma, there holds Q@ C Y for all Q € {Qk }ien.
Hence, we conclude

X =[x (U] < XX <63 (@y] < aly]. 0

keN jeN JEN
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5.2.3 The restricted maximal operator

In order to show Calderén-Zygmund-type estimates, a main tool will be the Hardy Littlewood
maximal function restricted on cubes and on rectangles. Let Qg C R™ be a cube and
f € L*(Qo). Then the restricted maximal operator M, relative to Q is defined as

Mg, (f)(x) = QCSSI;GQ][ |f(y)ldy,

x € (o, where the supremum is taken over all cubes ) contained in Q)¢ with sides parallel
to those of @y and containing the point x (note: x is not necessarily the centre of Q). At
the boundary, we will consider the maximal function restricted to a rectangle Ry C R™ with
side length 2ly > 0 of the form

Ry = 0+ Q;(0) = zo + (~lo, 10)" " x (0,10). (5.6)

Now let f € L'(Rg). According to the restricted maximal operator My, we define the
restricted maximal operator Mg relative to the rectangle Ro as

My (f)(2) =  sup ]Mf ) dy,

RCRy,zeR

x € Rg, where the supremum is this time taken analogously over all rectangles R contained
in Ry (with R of the same type as Ry) with sides parallel to those of Ry and containing the
point x.

The next lemma provides weak type (1,1) and LY inequalities for the maximal operator:

Lemma 5.4: Let Qq, Ry as well as the function Mg, My, be defined as above. Then there
exists a constant ¢, depending only on n and q such that for every function f € L1(Qo),
q > 1, and for all A > 0 there holds:

Ha:EQo:MéO(f)(x) > )\H < %;} /Qo|f(y)|qdy.

Furthermore, if ¢ > 1, we have M¢, (f) € L9(Qo) with

M 2)|1dz < ¢(n, z)|dz.
[ M, (@) e < o) [ |760)

0

The same estimates hold true, if we replace Q¢ by the rectangle Rg.

PROOF: A proof may be recovered from [Ste93, Chapter 1.3, Theorem 1]. O

Remark: It is a well known fact that the standard maximal operator is not bounded as
a map from L' to itself. It is easy to see that this statement also holds for the restricted
maximal operator. Moreover, we emphasize that the latter constant c(n, ¢) might diverge as

g\ 1
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5.3 Local integrability estimates in the interior

We now study the interior situation and consider weak solutions u € W'P(Qar, RY) of the
inhomogeneous system

—diva(z,Dg + Du) = LG(x) in Q2r (5.7)

for functions g € W'?(Qar,RY) and G € LP/P=D(Qyr, RY). As noted above, the applica-
tion of the Calderén-Zygmund Lemma 5.3 will be the crucial point in deriving the higher
integrability estimates. The following Lemma provides a statement concerning superlevel
sets of the maximal function of |Du|P which will be the central estimate in order to establish
condition (ii) in Lemma 5.3 for suitable sets X and Y.

Lemma 5.5: Let u € W'P(Qag,RY) be a weak solution of the Dirichlet problem (5.7)
under the assumption (Z1)-(Z4). Let B > 1. Then there exists € = E(n,N,p, %, B) > 0 and
a radius Ry = Ry (n, N, p, %,B,w(-)) > 0, such that there holds: if 2¢/nR < Ry, A > 0 and
Q C QR is a dyadic subcube of Qr such that

‘Q n{we Qs M (4 +|DuP))(x) > ABA,

M* (4 + |Dgl* + |67 1)8) @) < ea}| > B3I, (5.8)

then its predecessor @ of Q satisfies
Q C {zeQr: M ((1®+|Du)3)(x) > \}. (5.9)

Here M* = Mém denotes the restricted mazimal operator relative to Qagr, s is the expo-

nent defined in (5.5) and A = A(n, N, p, %) > 2 is an absolute constant. Furthermore, all
constants and quantities involved are uniform with respect to u € [0, 1].

Remark: The superquadratic analogue of this Lemma is [KM06, Lemma 7.3], which was
stated in this form only for the homogeneous situation. The inhomogeneity arising on the
right-hand side of the system (5.7) now demands a straightforward modification of the state-
ment: in order to be in a position to show the inclusion (5.9), the sublevel sets of the maximal
function of both the function |Dg|? and the inhomogeneity |G|P/??~1) have to be in a certain
sense small. Furthermore, we note that we have included the degenerate case p = 0. This
fact requires to pay attention whenever the system becomes degenerate. Furthermore, since
the estimates are based on a comparison principle, the case u = 0 necessitates degenerate
comparison estimates which are provided in Section 4. Lastly, we remark that the degenerate
case ;1 = 0 (as well as the presence of an inhomogeneity) was taken into account in the main
higher integrability result [KM06, Lemma 7.8]: due to the uniformity of the preliminary
estimates with respect to p > 0 the application of an approximation argument yields the
desired higher integrability also for degenerate superquadratic systems.

PROOF: We proceed similarly to [KMO06, Lemma 7.3] and prove the lemma via contradiction;
the constants A, e and Ry will be chosen later.
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Q. We suppose that (5.9) is not true although (5.8)
is satisfied. Then there exists a point Z € () such
that

M*((u® + |Du?)3)(2) < A. (5.10)

3Q
777777777777777 Since () is the predecessor of (), we have in par-
al a ticular Z € @Q C 3Q C Q2r (note @ is a dyadic
subcube of Qr), and therefore by definition of

the restricted maximal operator

.
>

dr < X. (5.11)

Furthermore, we find by (5.8) a point & € @ such
that
* 2 2 2 B\
M*((1* + |Dg|” + |G|P=1)2)(Z) < eX. (5.12)

and therefore
2 . p
][ (1 + |Dgl* +|G|71)? da < eX. (5.13)
3Q

We next define the comparison function v € WP(3Q,R") to be the unique solution of the
Dirichlet problem with frozen coefficients a(xg,-) and boundary values u, i.e., v solves

{diva(wo,Dv) =0 in 3Q,

5.14
u—v € WyP(3Q,RY), (5.14)

where xy denotes the centre of (). The existence of v follows by means of monotone operators
(see e.g. [Lio69, Théoreme 2.1, page 171]). We first derive the following energy estimate

/ (1® +|Dv?)? dz < c(n,N,p, ﬁ)/ (42 + | Duf?)? dz, (5.15)
3Q 3Q

which states that the p-energy of Dv can be bounded from above by the p-energy of Du. In
fact, due to the choice v = u on the boundary, we may test the system div a(zg, Dv) = 0
with the function u — v € Wol’p(3Q, RM) to obtain

0= /3Q a(xg, Dv) - (Du — Dv) dz
= / [a(zo, Dv) — a(x0,0)] - (Du — Dv) dx
3Q

1
= / / D,a(zo,tDv)dt Dv - (Du — Dv) dx,
3Q Jo

where we have used the facts that a(x,0) is constant and that « = v on the boundary of
3Q. By assumptions (Z2), (Z3) and taking into account p < 2 we thus infer

2 1
1// (1 + \Dv[Q)pT |Dv|? dz < / / D.a(xg,tDv)dt Dv - Dvdx
3Q 3Q Jo

1
= / / D.a(xg,tDv)dt Dv - Dudx
3Q J0

2 2y %5
< c(p,L) [ (¢*+|Dvf*) 2 |Dv||Duldzx.
3Q
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We recall that, when considering degenerate systems (u = 0), the structure conditions (Z2)
and (Z3) must not be applied if Dv = 0. However, taking into account the growth of
z +— a(-,z) in (Z1), it is easy to see that the term fol D.a(xo,tDv) dt Dv vanishes on the
set {z € 3Q: Dv(x) = 0}. As a consequence, the previous inequality holds both for non-
degenerate and degenerate systems. Hence, the Young-type inequality in Lemma A.3 (iii)
yields

ya
2

/ (,U2+|Dv|2)p7_2|Dv‘2dx§ c(p,ﬁ)/ (u2+|Du\2) d.
3Q 50

Distinguishing the cases |Dv| < p and |Dv| > u, we conclude the energy estimate (5.15)
stated above which is independent of u € [0, 1]. Since v is a solution of the frozen problem
(5.14) where the vector field a(xo,-) does not depend on z itself, it satisfies the reverse
Holder-type inequality (5.4), which in combination with the energy estimate (5.15) and the
assumption (5.11) leads us to

][ (1 + ]Dv]z)% dx < c(][ (1 + ‘DU’Q)% dx)

2Q 3Q

c<][ (,u2 + |Du|2)% d:v)
3Q

< ¢(n,N,p, L) v . (5.16)

S

3w

IN

In the next step, we compare the weak solution u of the orginal problem to the weak solution
v of the comparison problem by testing the original system diva(-, Dg + Du) = LG(-) as
well as the frozen system div a(zg, Dv) = 0 introduced above with the difference v — u. Via
the ellipticity condition and Lemma A.2 we obtain

c(p) V]éQ (1 + | Dul* + ‘DU‘Q)%’D’U — Du|*dx
< ][ la(zo, Dv) — a(xo, Du)] - (Dv — Du) dx
3Q
= ][ la(z, Du) — a(xzg, Du)] - (Dv — Du) dx
3Q
+ ]éQ la(z, Dg + Du) — a(z, Du)| - (Dv — Du) dz — L]éQ G- (v—u)dx

= I+ II+1IT (5.17)

with the obvious labelling. We next estimate the three terms arising on the right-hand side
of (5.17):

Estimate for I: Here, we use that, according to hypothesis (Z4), the coefficients a(-,-) are
continuous with respect to the first variable. For all points x € 3(Q we can estimate the
distance |z — x| in dependency of R and bound it from above by 2,/nR < Ry. By Young’s
inequality and the energy inequality (5.15), we then find:

7] < L][ w(|z — zol) (1 + |Du!2)%|Dv — Dul dx
3Q

< L][ w(|z — zol) (1 + |Dul® + \Dv[z)g(,u2 + |Dul?® + |Dv|2)%\Dv — Du|dzx
3Q
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D
< ofp L) Lw?(Ro) ]gQ (k2 + |Du? +|DvP?)} da

_l’_

N[ =

p—2
c_l(p)l/][ (12 + | Dul® + |Dv?) "7 | Do — Duf? da
3Q

2
2

< cln Nop, B LA (Ro) | (1 +1DuP)E da

3Q

+

N[ —

—2
c(p) V][ (1 + | Dul* + \Dv\Q)pT|Dv — Dul?dx . (5.18)
3Q

Estimate for I1: For the second term, we first use assumption (Z2) on the growth of D,a(-, z)
combined with Lemma A.2. To incorporate degenerate systems we follow the arguments
above (this time employing the fact that all integrals involving (Z2) vanish on the set {z €
3Q : Dg(x) = 0}) and we then conclude via Young’s inequality, applied with € € (0, 1), and
the energy estimate (5.15):

11| = ‘][ [a(x,Dg + Du) — a($,Du)] (Dv — Du) Lipg+oy dm‘
3Q
2 2 2\ B2
< el L (42 +Dul? + Do) T Dyl D0~ D d
3Q

~ -1 2 2 2\ 252 P
< 5L][ |Dv — DulP dx + ¢(p) L& _p][ [(0” + |Dul” + |Dg|*) 2 |Dg|]»~ " da
3Q 3Q

p P
2 2

dz + cLél_p][ (1 + |Dg?)
3Q

< cLé][ (1% + | Dul?) dx , (5.19)
3Q

and the constant ¢ depends only on n, N, p and %

Estimate for I11: For the last integral, we apply Young’s inequality, the Poincaré inequality
(note Ry < 1) and (5.15) to find

11T < L][ Gl o — u| do
3Q

IN

coln N L f, o= Dupas 2 f el
3Q 30

p r
2 2

< ¢(n,N,p, &) Lé][ (1% + | Dul?) do.  (5.20)

3Q

Altogether, we combine the decomposition in (5.17) with the estimates (5.18)-(5.20) to de-
duce

dz + élpL][ (1®+ |G7)
3Q

—2
][ (1 + |Dul?® + ]Dv]Q)pT\Dv — Dul? dx

3Q
< (R0 +e) f (4 IDuBEdrs st f (24 Dol 4 6177
3Q 20
Via (5.11) and (5.13) we finally arrive at
—2
][ (u* + |Dul* + |Dv|2)’%\pv CDuPde < ¢[WA(Ro) -2+ c(@)e] A, (5.21)
3Q

where the constant ¢ depends only on n, N,p and % In the next step, we will apply this
comparison estimate as follows: we introduce the restricted maximal operator M** relative
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to the reduced cube 2Q. The next aim is to gain control over M**((u? + \Du|2)p/2) on Q.
Together with assumption (5.10) this will provide the desired contradiction to (5.8).

By Lemma A.3 we have

2
2

(1 + |Dul?)? < c(p® + ]Dv]Q)% + ¢ (p? + |Dul? + ]Dv]Q)pTﬁ\Du — Duv]?

with a constant ¢ depending only on p. Thus we conclude via the weak-type estimate in
Lemma 5.4 that (note: due to (5.4) Duv is integrable with exponent s):

Hx €Q: M*™((1*+ |Du|2)g)(a§) > AB)\H

AB\
< . *k 2 2\ B ‘
< |{ze@: (2 + 1DoP)E) (@) > T 7}
ok ABX
+‘{er M**((42 + |Duf® + | Dv|?) "z | Du — Dof?)(z) > %, }]
c(n, s, p) 54 C(”ap)/ 2 2 2\ 252 2
< =27 D 2 D D 2 |Du— Dvl|*d
— I+ 1y, (5.22)
The first integral on the right-hand side is estimated by (5.16)
Iy < ———12Q| \»
1
= cr(n, N, p, s, &) (AB)S/P Q| < WKN (5.23)

where the last inequality is true provided that we have chosen A large enough, for instance
A = max{(8"*t'¢;)P/%,2}. This fixes the constant A > 2 in dependency of n, N,p and %
since the higher integrability exponent s is expressed in terms of the same quantities and all
constants ¢ are assumed to be greater than or equal to 1. For the second integral I1;; we
apply (5.21) and thus conclude that

Hx €Q: M*((2 + |Duf?)%)(z) > AB)\H

Q

) Q)
— 8n+lBs/p

+crr(n,N,p, L) A—[ w*(Ro) + & + c(&) el (5.24)
Now we choose Ry = Ro(n, N, p, %,B,w()) and € = &(n, N, p, %,B) sufficiently small such

that

w?(Ry) _ 1 € 1

2
AB S s M caigp < g (5.25)

CIr

is satisfied. Once £ is determined, we can take € > 0 depending on n, N,p,% and B such
that

o € 1
Crr C(g) E < w . (526)
Combining (5.25) and (5.26) with (5.24) we thus observe
. ok 2 2\ 2 ‘Q| 1 § ‘Q|
erQ.M (1 + |DuP) ) (z) > AB)\H T (8n+1 +8) <szme (620)
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It remains to show that this estimate for the restricted maximal function relative to the
reduced cube combined with (5.10) suffices to control M*((u? + |Du|?)P/2). More precisely,
we are going to calculate:

M*((1% + |Du?)%) (2) < max {M**((u® + |Dul?)?) (2), 5" A} (5.28)

for every x € ). At this stage we recall that M* and M™** denote the restricted maximal
operators relative to Qor and relative to 20Q), respectively. To prove the last inequality we
consider an arbitrary point y € @ and a cube C C Qopr containing y. Then we have to
distinguish:

Case C C 2Q): By the definition of M** there holds

][C (1 + |Dul?)

Case C ¢ 2Q: We have C'\ (2Q) # 0. In Qe
view of the fact that y € @ this implies the
following inequality for the side lengths of
the cubes:

ya
2

dr < M* (s + |Dul) ) ).

1(C) > 31(Q)

2Q

(for illustration of this situation see the | |z
figure on the right). Then we may find
a cube €' C Qg containing the original
cube C and the point &, where & € @ is X
the point, for which the assumption (5.10)
holds. Additionally, we require that the
side length of C’ is bounded by c

l(C,) < 2Z(Q) + l(C) : A possible configuration for C' ¢ 2Q

Then we obtain with (5.10)

][C (n? + \DuIQ)g dr < (2l(6(2l)(;—)l)(nC’))" ][C/ o (u® + |Du‘2)§ du

< 5" M* (2 + |Dul?)?)(z) < 5"\.

Combined with the first case this implies (5.28).
Since AB > A > 8", we observe from (5.27) and (5.28):
HJJ €Q: M* (1 + ]Du|2)%)(ac) > AB)\H
Hx €Q: maX{M**((,u2 + |Du|2)g)(a@), 5"A} > ABAH

- erQ:M**((M2+|Du\2)g)(x) > AB)\} < 259’@,

IN

which is a contradiction to (5.8) and hence completes the proof of the lemma. ]
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Remark 5.6: In order to apply the previous lemma, we still need to fix the constant B,
depending on the integrability exponent ¢ € (p,s). For fixed ¢ we choose B in a canonical
way such that

q—s

B =147% (5.29)

is satisfied. Since the constant A depends only on n, N,p and %, this fixes the constant B
in dependency of n, N, p, % and s — q. We note that B diverges if ¢ /' s. Keeping in mind
that Ry and ¢ were chosen sufficiently small such that the inequalities in (5.25) and (5.26)
are satisfied we further observe that Ry and ¢ tend to zero if ¢ /' s. The choice of B in turn
provides the following dependencies for the quantities involved in Lemma 5.5:

RO = RO(n,Nypang(')vS_Q) and
€ (= € = s(n,N,p,%,s—q).

In the next lemma, we apply Lemma 5.5 on iterated level sets of the (restricted) maximal
function to obtain an interior reverse Holder inequality for weak solutions u of system (5.7):

Lemma 5.7: Let u € W'P(Qag,RN) be a weak solution of (5.7) under the assumptions
(Z1)-(Z4) with 2/nR < Ry, where Ry is the radius according to the remark above, and let
w € [0,1]. For every exponent q € (p, s) there exists a constant ¢ depending only on n, N, p, %
and s — q, such that there holds:

1

<][ (M2+]Du|2)%dx)q
Qr
5 1
= C(][ (v + [DuP)* dz)" +C(][ (12 +|Dgl* + Gl T) dz)" . (5.30)
Q2R Qar

ProOF: Without loss of generality we may assume |Du| Z 0 on Qg, g € WH9(Qap, RY)
and G € LY P~ (Qqr, RY), otherwise estimate (5.30) is trivially satisfied. We use again the
notation M™* for the restricted maximal operator relative to the cube Qsg, and we define

pi(t) = |{z € Qr: M*((p® + \Du|2)§)(x) > t}
pa(t) == [{z € Qr : M*((1* + |Dg|* + |G\731)%)(:c) > t}.

)

Then, with the parameter B > 1 defined in (5.29), we set:

No = 5"ey (n) BY ][ (12 + |Duf?)#

Q2R

dx ,

where ¢, is the constant appearing in the weak L!-estimate from Lemma 5.4; in particular,
we see that g is positive. By Lemma 5.4 and the definition of Ag we find

b
2

C

p1(Xo) < Tw (1 + | Dul?)? dz |Q2R|
0 JQ2r
2"|Qr| |Qr|

= crapsis < apslp (5.31)

Since A, B > 1, we have in particular AB > 1 and thus we also obtain from the last inequality
that for all k£ € Ny the inequality

|QR]
2Bs/p

i ((AB)F M) < (5.32)
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is fulfilled, where A is the constant appearing in Lemma 5.5. We next show by induction
that for every k € Ny there holds

1 ((AB)F1g) < B™» Y, +ZB*E(’“ D s ((AB)eo o) , (5.33)

where ¢q is chosen according to the previous remark. To prove (5.33) we define
= {2z € Qr: M*((1* + |Dul?)?)(z) > (AB)*'),
M (4 +DgP +|G17T)E) (@) < <0(AB) Ao}
Y i= {w € Qi M* (2 + [DuP)})(x) > (AB)Ao},
§:= B » ,

and we show that both assumptions of Lemma 5.3 are satisfied on the cube Qg:

e from (5.32) we see: | X| < ui((AB)F1)\g) < ;gf/L

e We consider the levels A := (AB)*)\o and assume that for a dyadic subcube Q € D(Qr)
we have

1XNQ| = |Qn{zeQr: M*((1®+|Duf*)?)(z) > ABX,
M* (12 + |Dg2 +Gl7 1)) (2) < coA}| > 61Q] = B7#|Q].

Then, according to Lemma 5.5, the predecessor @ of @) satisfies

Q C {xeQr: M ((1*+|Duf)?)(z) >A} = Y.

Thus, we may apply the Calderén-Zygmund Lemma 5.3 to conclude |X| < 4|Y]|, which
transforms into

[{z € Qr: M*((4* +|Du’)?)(x) > (AB)* "2}
—|{z € Qr: M*((® + IDgP +G|71) ) (@) > o(AB)¥ Ao}
< 0|{w € Qr: M*((1* +|Du’)%)(z) > (AB)*A}|.

Due to the definition of u1, e and &, this is equivalent to the inequality
u1(<AB)k+1)\0) S B_iul«AB)k)\g) + /,LQ((AB)kE())\())

for all k£ € Ny. Applying this inequality iteratively, we obtain the desired estimate (5.33) as
follows:

ul((AB)k+1)\0) < Bi2§/L1 ((AB)kil)\o) + Biglug((AB)kflé‘())\o) + ,UQ((AB)kEQ)\o)

< ...< By, —|—ZB 2((AB)'oo) -
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Summing up over k we infer for any M € N:

M M
Z(AB)%(]CH),M((AB)}CH)\O) < Z(AB)%('CH)B_EUCH);M()\o)
k=0 k=0
Mk . o A
+ 33 AB)P BT B s (AB)eohe) . (5.34)
k=0 i=0

To evaluate the right-hand side of the last inequality we notice that the choice of B in (5.29)

provides:
o [e.e]

S [(aB)yrB o) = Y [arB M Zz () — 1. (5.35)

k=0 k=0
Thus, interchanging the order of summation in the second term on the right-hand side of
(5.34) we get:

M Kk . )
Z Z 5 k+1 p(k_l)lug((AB)i&?o)\o)

k=0 i=0

(AB)»* B~

INE

p2((AB)'g0A0)

=
Il

7

M
(AB) Z
Z]T/IO M—i
(AB)? Y pa((AB)ieoho) (AB)?" S [(AB)? B
z:](\)/[ | qé@zO
(AB)» Y a2 ((AB)'eoAo) (AB)»" .
=0

Inserting the last two estimates in (5.34) and passing to the limit M — oo we finally arrive
at (with k£ +— k — 1 on the left-hand side):

ST(AB) a1 ((AB)*X0) < pi(ho) +2(AB)7 Y (AB AB)Feghy) - (5.36)
k=1 k=0

In order to conclude the higher integrability result (5.30) we will proceed as follows: the
previous estimate (5.36) will next be used to control the L¢/P-norm of the restricted maximal
operator M*((u? +|[Du|?)P/?). In the second step we then show that the two terms in (5.36)
in turn are controlled by [|(u? + [Dul?)?/?|| 11 and || M*((u% + |Dg|? + |G|/ ®P=D)/2) || 10/
For these computations, we make use of the following identity:

/Qlflﬁdwz/o PNz eQ: f(@)] > A|dh  VieINQ). 521,

i.e., the decomposition of the integral of |f|P into levelsets. This yields

/ [M* (42 + |Duf?)8)]» do = /Oo g A (A) dA

R 0
Ao 00
:/ ZAg_lul(A)dA—l—/ 400 (V) dA
0 Ao

sy, + 11y, .
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Using 11 () < |@Qgr| we conclude for the first term
o < \QR’/ q)\ = |Qr|Ag -

The second integral I1,, is decomposed into integrals on intervals [(AB)*Ag, (AB)F+1)).
Furthermore, we use the fact that p(-) is monotone non-increasing to find

(AB) k+1,\0

4_q
Iy, = Z/ b AP (0 dA
< Z i ((AB)*30) [((AB)*1x0) 7 = ((AB)* o) 7]
k=0
(ABXo)? Y (AB AB)F )
k=0
= (ABX)? p1(Xo) + (ABXo)? Y (AB AB))) .
k=1
Using (5.36) we obtain altogether
/ [M*((u2+|Du|2)g)]%dac
R
1 q ¢ 2 L
< |Qr|AS +2(ABX)? [ (M) + (AB)» Y (AB AB)*eo)o)] . (5.37)
k=0

The last estimate shall now be estimated from above by the maximal operator of the functions
g and G. Similarly to above we decompose the corresponding integral into

€00 00
/ [M*((M2+\DQIQ+IGpzl)g)]gdaz:/ g)\ZIMQ()\)d)\Jr/ 900 pn(N) dA
Qr 0 €0Ao
= III)\O—FIV)\O.

We then use the monotonicity of ua(-) to find

111,

v

€00 a4 g
M2(Eo)\o)/ IXNPTHdA = pa(e0ho) (€0Mo)”
0

o0 (AB)ICE()A() a_q
IVy, = Z/ LAP ™ pag(N) dA
k=1 (AB)kfle())\o

hSES]

]

> Z /LQ((AB)kEQ)\o) [((AB)kEQ)\O)% — ((AB)kiléTo)\[))
k=1

= (c0ho)? > (A AB)Fegh) (1— (AB) 7).

k=1

Due to A > 2 and B > 1 we have (1 — (AB)_q/p) € (3,1), and therefore

/Q M (4 + |Dg? + G178 F do > L (c0do) 3 (AB) s ((AB) =)
R k=0

’ﬁ\@
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follows. Since the last sum already appeared in inequality (5.37), this enables us to find a
new estimate for the L%/P-norm of M* (1 + |Du]2)p/2):

/Q M (4 + |Dul)5)]# de
< |QrIAL +2(ABX) [m o) + (AB)# S (AB )ksvo)]

k=0

v A : AB)?E 5 % ([, 2 2 2 p\1d
|QrI A, +2(ABXo)7 111 (o) +4(AB)? b e, g [M*((112 + | Dg|? + |G|7=1)5)] » da.
R

IN

Taking into account the dependencies of A, B and ¢g and recalling the definition of \g, we
calculate with (5. 31) and the estimate of the norm of the maximal operator in Lemma 5.4
(for the exponent > 1):

/Q A (42 + |Duf?)8)]F da

< e (1@nl % +/Q [M* (4 + |DgP? +|GI71)%)]# do)
) N
= el RJ{M (1" + IDuf) d ) +]{;)R [(v* + |Dg* +1G|7-1)? ] dz |,

and the constant ¢ depends only on n, IV, p, % and s — p. Since every function f is bounded
pointwise almost everywhere on Qg by the maximal function M*(f), we thus infer

]{2 (12 + |DuP)? do < |Qr|™ / M7 (2 + | Du?)3)]* da

Qr

9
< c(][ (1% + | Dul )g )”+c][ (1® +|Dg|* + |G|7T 1)% dz,
Q2r Qr

where the constant c still depends on the same quantities as above. Hence, we have completed
the proof of Lemma 5.7. U

Remark 5.8: We used Lemma 5.4 for the estimate of the L%/P-norm of the Hardy Littlewood
maximal operator, which blows up if % — 1. Therefore, the constant ¢ in Lemma 5.7 might
blow up for ¢ — p. Nevertheless, the estimate (5.30) is trivially satisfied in the case ¢ = p.

5.4 Local integrability estimates up to the boundary

In order to achieve a boundary version of the higher integrability estimate in (5.30), we start
by considering weak solutions u € WP (Q;FR, R™M) of the inhomogeneous system

{ —diva(z,Dg + Du) = LG(x) in Q;_R’ (5.38)

u =20 onI',

for functions g € W'P(Q4,RY) and G € Lp/(pfl)(Q;R,RN). We first obtain analogously
to Lemma 5.5:
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Lemma 5.9: Let u € W'P(QJ5,RY) be a weak solution of the Dirichlet problem (5.38)
under the assumption (Z1)-(Z4). Let B > 1. Then there exists € = e(n, N, p, %, B) >0 and
a radius Ry = Ry (n,N,p, %,B,w(')) > 0, such that there holds: if 2¢/nR < Ry, A > 0 and
QC QE 1s a dyadic subrectangle of QE such that

)Q N {x € Qh: M*((12 + |DuP)8)(z) > ABAX,

M (4 + |Dgl? +1GI71)%) (@) < ea}| > BT7Q), (5.39)
then its predecessor @ of Q satisfies
Q C {zeQ}f: M*((1®+ |Duf*)%)(z) > A}. (5.40)

Here M* = M5+ denotes the restricted maximal operator relative to Q;R, s is the exponent

2R
defined in (5.5) and A = A(n, N, p, %) 1s an absolute constant. Furthermore, all constants
and quantities involved are uniform with respect to p € [0,1].

PrOOF: We prove the Lemma by contradiction. We proceed analogously to the proof of
Lemma 5.5 and we only state the modifications due to the boundary situation. Instead of
cubes we now consider dyadic rectangles (also called @ for easier comparability) of the type
(5.6). We distinguish the two cases whether the closure of @ intersects I' or not:

The case Q N {x, = 0} = 0: Since Q is a dyadic subrectangle we also have 3Q C Q; R
(therefore, we are in fact in the interior situation). We next use the higher integrability
estimate (5.4) of the comparison map in the rectangle-version. Keeping in mind that all the
computations here have to be performed on (dyadic sub-)rectangles instead of on (dyadic
sub-)cubes, we may repeat the arguments leading to (5.28). This allows us to infer for all
points z € Q

M (42 + [Dul)8) (2) < max (M (42 + [Dul)}) (2),5"A}

where M** denotes the restricted maximal operator relative to 2¢). This provides again the
desired contradiction.

The case Q N {x, = 0} # 0: We first ‘
recall that () is a dyadic subrectangle of Q;
Qj, which by definition means that Q ‘
has sides parallel to the coordinate axes.

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,

Hence, in this case one side of @ is lying

on I Thus we find a cube Q. C Q2R |
with centre xy on I' such that Q = QF Q=Q
(see the illustration for the involved cubes X

and rectangles). The reason for introduc- i - EQC

ing Q. is that 2Q ¢ Q35 whereas (2Q.)"
(which is indeed only a shifted version of
2(Q) with respect to the normal direction
en) satisfies (2Q.)" C Q3. We then may
go on as in the proof of Lemma 5.5 with
Q7 instead of Q. In particular, we have ---------------------—-—-—-—-—-—-
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to replace (5.11) and (5.13) (coming from the assumptions of the lemma) by
dr < \ and
2 2 P
Fo G2+ DgP + 16177 e < e,
(3Qe)*

for some € > 0 to be determined later and where we have used for the first inequality the
fact that Q@ C (3Q.)T. The comparison map v € WHP((3Q.)*,RY) is then defined as the
unique solution of the Dirichlet problem with frozen coefficients

div a(zg, Dv) = 0 in (3Qc)",
VvV =U on 8(3Qc)+ .

Testing the system with v — u and using the higher integrability estimate (5.4) of Dv in the
up to the boundary version, we obtain analogously to (5.16)

][ (,u2 + |Dv|2)§ dr < c(n,N,p, %) AP
2Q

Then, the conclusion follows as in Lemma 5.5. O

Remark 5.10: In order to apply the previous lemma, we again have to fix the constant B,
depending on the integrability exponent ¢ € (p, s), which in turn determines the quantities
Ry and . Choosing B as in (5.29), we then pick the smaller radius Ry and the smaller
number € such that Ry and € are appropriate for both the Lemma 5.5 in the interior and
Lemma 5.9 at the boundary. Then we have the following dependencies for the quantities
involved:

RO = RO(TL,N,]?,%,CU('),S—Q) and
€g = 6:5(n,N,p,%,s—q).

In the next lemma we apply Lemma 5.9 exactly as in deriving the higher integrability estimate
in Lemma 5.7 in the interior situation; this gives a reverse Holder inequality up to the
boundary for solutions u of the system (5.38):

Lemma 5.11: Let u € WP (Q; 5, RY) be a weak solution of (5.38) under the assumptions
(Z1)-(Z4) with 2/nR < Ry, where Ry is the radius as above in Lemma 5.7, and let p € [0, 1].
Then for every exponent q € (p, s) there holds:

1
2 2\ % q
(]éﬁ(n + |Duf?) dx)

1
Sc(][ (4 + 1Duf?) alx)“”(][+ (u2+|Dg!2+yG|p%)%dx>
Q

+
2R Q2R

p 1
D) q

(5.41)

for a constant ¢ depending only on n, N, p, % and s — q. O
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5.5 The global higher integrability result

With the local estimates of Lemma 5.7 for cubes Qi in the interior and of Lemma 5.11 for
upper half-cubes QE at the boundary we are in a position to prove the higher integrability
result on general bounded domains  C R" of class C! stated in Theorem 5.1 above:

PROOF (OF THEOREM 5.1): We first consider the case ¢ = p. Here we obtain the desired
result by arguing similarly to the estimates (5.15) and (5.20): testing the system (5.2) with
the function u — g € Wol’p(Q, RY) we have

/ la(z, Du) — a(x,0)] - Dudx
Q

= /Qa(x,Du)-(Du—Dg)dx—/

Q

= L/G-(u—g)dw—/a(m,O)-Dudw—i—/a(x,Du)-nga:.
Q Q Q

a(x,0) - Dudx +/ a(x, Du) - Dg dx
Q

Using the ellipticity condition (Z3) on the left-hand side of the last equation (in order to
cover also the degenerate case ;= 0 we argue only on the set {x € Q : Du(x) # 0} and note
that on the remaining set the integrand does not contribute to the integral), we obtain via
Lemma A.2 and the growth condition (Z1):

p—2
cwv [ (1 +1DuP) T |Duf da
Q

IN

1 2 2\ 55+
L [ (Gllu=gl+ " 1Dul + (i +1Duf) 7 |Dy) do

35/ (1 + |Dul?)
QO

P P
2 2

IN

dgj—f-c(n,p,i’,Q)L/ (;L2+|Dg|2+|G|p%1) dz ,
Q

where we have applied Young’s and the 2POincaré—inequality in the last line. With the in-
equality (42 + |Dul?)? < (42 + |Dul?)"2 |Dul? + P and the choice & = # we thus get

P P
2 2

dz, (5.42)

[ G+ 10up)

do < cnp. £.9) [ (12 +1DgP +1GI7)
Q

i.e., we have proved the assertion of the theorem in the case ¢ = p.

Thus, we may now assume g > p; first we define w = u — ¢g and see that w € Wol’p(Q, RN) is
a solution of the system

—diva(z, Dg + Dw) = LG(x) in Q (5.43)

since © = g + w solves the Dirichlet problem (5.2). Systems of this form were already
considered in Lemma 5.7 on cubes in the interior case and in Lemma 5.11 on half-cubes at
the boundary. We next flatten the boundary of the domain €2 in a standard way which we
will explain in detail:
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Since by assumption of the theorem € is a com-
pact set, we find a covering of by a finite
number of Cl-regular charts (pis Ai)1<i<k and
((72‘, Bi)lgigk with

pi: Qo — Aj
g; . Q;Sz — Bz

for numbers 7;, s; > 0, the side lengths of
the cubes and half-cubes, respectively, for ¢ =

1,..., k. Furthermore, without loss of general-

ity, we may assume that the inclusion

Some sets p;(Q2r,) and p;(Qr,) in the interior QO c LkJ (Pz(Qn) U Uz(Q;t)) )
i=1
is satisfied.
By construction, the charts p; map into the interior of 2 (they may be assumed to be
isometries, cf. the figure above), and for the boundary charts o; we assume

O'Z'(Q;_si):BiﬂQ and ai(ngi):BiﬁﬁQ,

i.e., the p; do not intersect the boundary 92 whereas the o; do (for all indices i = 1,..., k).

For the boundary situation we
employ an additional assump-
tion (which is in fact a stan-
dard assumption for the bound-

ary situation and, in particular,
for the transformation of the
original coefficients): For this
purpose we consider for any ar-

bitrary chart o; the boundary
point z; = 0;(0), the “centre”
of the distorted half-cube; we
then define ¢; to be the isom-
etry which maps z; to 0 in such
a way that there holds vy(4,ng,))(0) = e, for the inner unit normal vector. We note that
this implies VA(0) = Vh((¢i(x;))") = 0 where h : R®"! — R denotes the function which
represents the boundary 92N B; after application of the isometry ¢; (for illustration see the
figure above). Having introduced these quantities, we may now assume that for all indices
1=1,...,k there holds

Some sets Ji(Q;i) and 0;(QY,) at the boundary

[Vh(¢i(x))| < 5 Va€oi(Tas,) (5.44)

(cf. Section 3.2). Moreover, we can choose the charts o; such that we have for the volumes
of the corresponding sets:

0(Q3,)] = |BinQ|  Vie{l,...,k}.
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Transforming the system (5.43) above via the maps p; and o; for ¢ € {1,...,k}, we obtain
a finite number of systems which are of the types given in (5.7) and (5.38), respectively,
and which are solved by the transformed functions defined on (half-) cubes. In detail, we
introduce for ¢ € {1,...,k} the functions

w; = wop; W; = wWoo;
gi = gopi gi = goo;
@i = Go Pi él = Go ag;

as well as the transformed coefficients

iz, 2) := a(pi(x),2 Dp; (p(x))) D(p; ) (pi())
a;(x,z) = a(di(l‘),ZDO‘;l(O‘(:L’)))D(O‘;l)t(ai(l‘)),

which are defined on )2,, and on Q;Si, respectively. Due to the fact that the transformation
mappings are of class C', the transformed functions w;, w; belong to the space WP g,
gi to W4, and @i, G; to LY/(@=1), Furthermore, in view of (5.44), the new coefficients
a;(+,-) and @;(+,-), i = 1,..., k, have the same structure as the original coefficients, i.e., they
satisfy conditions of the form (Z1)-(Z4) with structure constants ¢(v),c(L) instead of v, L.
Moreover, according to the fact that the number of charts is finite, we may assume that all
the systems have the same modulus of continuity w(-). We easily infer via a transformation
argument that, for every 1 <4 < k, the function w; is a weak solution of the system

—diva(z, Dg; + D@;) = LGi(z)  in Qo ,
and the function w; is a weak solution of
—diva(z, DG + DW;) = LGi(x)  in Q3

with w; = 0 on I'ys,. This transformation allows us to apply Lemma 5.7 and Lemma 5.11,
respectively: we first fix §; with the given dependencies by choosing §; = %, where § is
the number representing the higher integrability exponent of the comparison map Dv which
was determined in (5.5). We next choose the radius Ry in dependency of n, N ,p,% and
w(+) according to the remarks above. We note that we can skip here the dependency of
s —q > 01 > 0. Then we divide all the cubes @,, and half-cubes jS for i € {1,...,k} into
(disjoint) subcubes Qr, C Q,, and QJS:, C Q7 (centred at points z; and y;; for 1 < j < m;)
with 2y/nR; < Ry and 2,/nS; < Ry. On each of the inner cubes Qr, we may apply the
estimate (5.30) (with u replaced by w;) such that we arrive at

/ (42 + |D@i|?)? dw = Z/ (12 + |D@i|?)? da

r; QR ng
i p 1 q
SCZ[(/ (i +|D@[*)* d )+/ (W +|DGi[? +|Gil 1) da
=1 Q2r,; (%ij) Q2R (zij)

q
= "’[(/ (i + [D@|?)% d )*/ (1 + DGl + |Gil71) 2 d ”3}
Q2rl Q2r

i

where the constant ¢ depends only on n, N, p, %, w(-) and Q. Here, we have omitted the
meanvalues for the integrals as we have R; = R;(n, N, p, %, w(-),Q) >0forallie{l,... k},
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and in the last line we have used the fact that each point in Q9,, is covered by at most 2n
small cubes Qap,(xi;). Analogously we apply on each rectangle Q:gi at the boundary the
estimate (5.41) and on each inner cube Qg, the estimate (5.30) (with w replaced by w;),
respectively. Thus, we conclude

/ (4 [DEP) da

P 1 N ~ 2 .4
<ec [(/ (4 + D) do)” +/ (42 + DG + |Gi[77) * da]
o, o,
We recall that Q is covered by p;(Qy,) in the interior and by 0;(Qf) at the boundary. This
allows us to go back to the original system on (2 via the transformations p; and o;. Taking
into account that the number of charts is finite (and depending on the domain Q) we thus
obtain

/Q(M2+|Du,2)3d:r < ¢(q) [/Q(MQJr\Dw!2)gdw+/ﬁ(u2+!Dg!2)gdw}

IN

c(q) i {/ (N2+|D@i|2)gdx+/Q+‘ (,MZ—HD@Z-]Z)%CZCU} +C(q)/ﬂ(,u2+Dg\2)gdx

=1 T4 s;
p 4 q
< e(n,Nop,a. Lw(),0) [ /Q (12 + |DwP?)® dz)” + /Q (42 +|Dgl? + |GI77)# da]
(5.45)

where we have used the definition w = u — g to rewrite the inequalities given above in terms
of w on Q,, and of w on Q;Z, furthermore, we recall the fact that the modulus of continuity
w(+) in the transformed setting depends only on 92 and w(-). In the last step we estimate
the first integral of the right-hand side of the last inequality from above via applying the
estimate (5.42) achieved before in the case ¢ = p and Jensen’s inequality, and we see:

P 1 P 1 P 1
(/Q(u2+|Dw]2)2dx)p < 2(/Q(u2+|Du|2)2dx)p +2</Q(,u2+|Dg|2)2dm>p
L 2 2 —2.\% 7
c(n,p,;,Q)( Q(,u + |Dg|® +|G[7-T) d:c)
1
clnpva. 2.9) ([ (42 +1DgP + 1617 o)
Q

Combined with (5.45) this yields the result of the theorem. O

IN

IA

Remark 5.12: Let us consider the previous system in the special case of a ball Br(zo)
with coefficients not explicitly depending on z. The next aim is to study the constant ¢ of
Theorem 5.1 and its dependency with respect to the domain Q = Bgr(xo). To this end we
suppose that u € WP (Bg(xg), RY) is a weak solution of the system

{ —diva(Du) = LG(x) in Br(zo),
u=yg on dBR(xo),

for functions g € W4(Bg(x),RY) and G € L9/®P~1(Bg(z0), RY) for a fixed exponent
q € [p, s1]. Rescaling via

up(x) = W, gr(x) = g(Ra:};—xo) and G,(z) := RG(Rx + x0)
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for z in the unit ball B, we find: u, is a weak solution of the system

—diva(Du,) = LG, (x) in B,
Up = Gr on 0B.
Taking into account that in this case the number of charts of the covering (p;, Ai)1<i<r and

(03, Bi)1<i<k of B is a constant depending only on the dimension n, we may apply Theorem
5.1 with €2 = B to obtain

/(M2+|DUT’2)gd$ < c/ (/‘2+’D9r|2+|Gr‘%)%dx,
@ Q

where the constant ¢ depends only on n, N, p, ¢ and % Scaling back to the original solution
u, we end up with the following higher integrability estimate:

][ (1 + |Du]2)% dx = ][ (1 + |Dur|2)% dx
Br(zo)

By
< c<n,N,p,q,5)]{B (12 + |Dg, | +1G,|77) 2 da
1

q
2

< ¢(n,N,p,q, ﬁ)][ (1 + |Dgl* + R77 |G|77)? da.

Br(zo)
Hence, in the case 2 = Br(xo) the constant ¢ in Theorem 5.1 also depends on the radius
R, but the dependency on R is only due to the term involving the function G. Nevertheless,
since p%l > 0, we can neglect this R-terms if we are on small balls or cubes, respectively.
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We now consider weak solutions u € WHP(Q,RY), 1 < p < 2, of the elliptic system

(6.1)

—diva(-,u, Du) = b(-,u, Du) in O,
u=g on 0f).

Here Q@ C R™ (n > 2) denotes a bounded domain of class C'! and we suppose boundary values
g € CY(Q,RY). As usual this boundary condition is to be understood in the sense of traces.
The coefficients a: QxRY xR™ — R™V are assumed to be uniformly continuous with respect
to the first and the second variable, of class C! with respect to the last variable, and satisfy
a standard (p — 1)-growth condition. We further require the vector field b: Q x RN x RN —
RY to obey either a controllable or a natural growth condition (for the precise structure
assumptions see Section 6.1 below).

The present chapter is devoted to Morrey-type estimates up to the boundary and the question
of (partial) regularity of the weak solution u in low dimensions, meaning that n € (p,p + 2].
For this purpose, we define the set of regular and singular points of u via

Reg,(Q) = {z€Q:ue %N A,RY) for some neighbourhood A of z},
Sing, () := Q\ Reg, ().

We are going to prove that the weak solution u to the nonlinear system (6.1) is Holder
continuous on Reg, () with some Holder exponent A > 0. Moreover, we show that the set of
singular points is of Hausdorff dimension strictly less than n — p, which immediately implies
the existence of regular boundary points and, in fact, that H" '-almost every boundary
point is regular. For general dimension n, under such a mild continuity assumption on the
coefficients, this property has only been proved for quasilinear systems, see for example

[Col71, Pep71, GG78, Gro02a].

107
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Taking into account the counterexamples to full regularity given in [DG68, GM68b, GiaT78,
NJS80] (for n > 3) and the general form of the coefficients (i.e., their u-dependency), it is
well-known that we cannot expect a global Holder continuity result to hold. In contrast, due
to the global higher integrability of the weak solution and the Sobolev embedding theorem,
we see that full Holder regularity up to the boundary holds true provided that p € (n —e,n)
with a (small) number € > 0 depending only on the structure constants, cf. [GI05] for n = 2.
However, since the literature lacks an appropriate counterexample in the two-dimensional
case (keep in mind that all the counterexamples mentioned above are for codimension > 3),
it is still an open question whether there might exist a singular point in dimension n = 2
and arbitrary p € (1, 2).

We note that we also cover partial Holder continuity of weak solutions to degenerate systems.
A model case of the degenerate situation is given by the p-Laplacean, i.e., by the degenerate
system

div (|Du[’"?*Du) = 0 in Q.

The strategy for the proof of the partial regularity result stated in Theorem 6.1 below relies
on the so-called direct method and is essentially based on the techniques due to Campanato,
applied e. g. in [Cam82b, Cam83, Cam87a, Cam87b]. In [Cam82b] Campanato derived inte-
rior estimates under a controllable growth assumption, and in [Cam83] he obtained similar
results for systems of higher order. Moreover, Campanato presented in [Cam87a, Cam87b]
global estimates for coefficients not depending explicitly on wu, i.e., a(z,u, z) = a(zx,z), in
the superquadratic case. These results were extended recently by Idone to systems with
inhomogeneities which may also depend on u and Du, see [Ido04a, Ido04b].

For the examination of both the boundary situation and the interior, we define adequate
comparison maps which are solutions of the frozen (homogeneous) system and for which
good a priori estimates are available (see Chapter 4). This allows us to deduce Morrey-
type estimates for the gradient Du, namely that Du belongs to a suitable Morrey space
LPY(Q,R™), which in view of the Campanato-Meyer embedding Theorem immediately
yields the desired Holder continuity of u. In case of natural growth of the inhomogeneity,
these techniques require some modifications for which we adapt Arkhipova’s cut-off procedure
from the proof of [Ark97, Ark03, Theorem 1], where the corresponding result (for non-
degenerate systems) was proved in the superquadratic case.

6.1 Structure conditions and result

We impose standard structure conditions on a(-,-, ) and b(-, -, -): the mapping z — a(x, u, 2)
is a vector field of class CO(R™Y, R*)NC(R™M\ {0}, R""), and for fixed numbers 0 < v < L,
1 <p<2, pel0,1]and all triples (z,u, 2), (Z,a, z) € QxRN x R™Y there hold the following
growth, ellipticity and continuity assumptions:

(H1) Polynomial growth of a :

p=1
0w u,2)| < L(2 + )7,

(H2) a is differentiable in z with continuous and bounded derivatives:

p=2

2

|D.a(z,u,2)| < L(p*+]2%)
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(H3) a is uniformly strongly elliptic, i.e.,

—2
Daa(mu,2) XA > v (2 + 22T N> YAeR™W,
(H4) There exists a nondecreasing, concave modulus of continuity w : Rt — [0, 1]
such that

p—1
|a(a:,u,z)—a(£,ﬂ,z)| < L(M2+‘Z|2) ? w(|x_j|+‘u_ﬂ‘)a

We recall that the parameter p specifies whether our system is non-degenerate (1 # 0) or
degenerate (p = 0), and we note that we have to exclude z = 0 in conditions (H2) and
(H3) when dealing with degenerate systems. Condition (H4) means that the coefficients
a(z,u, z) are continuous with respect to (x,u), uniformly for fixed z. Moreover, we assume
the inhomogeneity b(-, -, ) to be a Carathéodory map, that is, it is continuous with respect to
(u, z) and measurable with respect to z, and to satisfy one of the following growth conditions:

(B1) Controllable growth condition:

-1
b(a,u, 2)| < L(u2+21%)
for all (z,u,z) € Q x RY x R™V |

(B2) Natural growth condition: there exists a constant Lo (possibly depending on
M > 0) such that

b, u,2)] < Lo [P + L
for all (z,u,z) € @ x RY x R™ with |u| < M .

If we pass to vector fields £

and g, we see that the dependency on the constants v, L and
Lo will only show up in terms of the ratio % and % Therefore, the dependency on these

constants in the various estimates below will be of this type.

For the right-hand side b(-,,-) we are going to treat both the controllable and the natural
growth condition listed above. In the second case, we will have to restrict ourselves to bounded
weak solutions v € WP(Q,RY) N L>®(Q,RY). More precisely, we assume [ull oo (o mv) <
M < oo for some constant M > 0 such that

2Ly M < v. (6.2)

The regularity proofs in both situations are largely similar. Therefore we will start with a
Morrey-type excess-decay estimate under a controllable growth condition (B1) to illustrate
the general approach via a comparison principle. In a second step, we will concentrate on
the modifications necessary for the natural growth condition. The conclusion of the partial
regularity of the weak solution then rests on a classical iteration lemma (thus, it is only
carried out for the natural growth situation). For ease of notation, some of the constants are
labelled by the superscript (i) and refer to the growth condition (Bi) for ¢ = 1, 2.

The aim of this chapter is the proof of the following

Theorem 6.1: Let Q be a bounded domain in R™ with boundary 02 of class C' and g €
CHQ,RN). Let u € WHP(Q,RYN) be a weak solution of (6.1) with coefficients a :  x RN x
R™Y — RN satisfying the assumptions (H1)-(HJ), and inhomogeneity b : Q x RN x R™V —
RN . If one of the following assumptions is fulfilled:
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1. b(,-,-) obeys a controllable growth condition (B1),

2. b(-,-,-) obeys a natural growth condition (B2); additionally, we assume u € L>(Q, RY)
with [[ul| poo (rry < M and 2Ly M < v,

then there exists a constant do > 0 depending only on n, N,p and % such that forn > p >
n — 2 — 09 there holds
dimgc (2 \ Reg,(Q)) < n—p.

Moreover,

u € C’O’A(Regu(ﬁ),RN) VA € (0, min{l — %752, 1})

loc

and the singular set Sing,, (2) of u is contained in

¥ = {g; € Q: liminf Rp"/ (1+ [DulP) dz > 0}.

LAY Br(z)NQ

As in the proof of partial regularity for weak solutions of inhomogeneous systems in Chapter

3 where we characterized the regular set for the gradient Du, we have to consider on the

one hand the interior situation and on the other hand the boundary situation. The latter

case is treated by reducing the original system (6.1) in a (by now) standard way to the

model situation of a unit half-ball, i.e., we consider weak solutions u € W?(B+ RY) (or
u € WHP(BT RYN) N L2 (BT, RY)) of the system:

—diva(-,u,Du) = b(-,u, Du in BT,

{ ( ) = b ) 63)

U =g onI'.

We mention that — in contrast to Section 3, when considering inhomogeneous systems for
arbitrary dimension n — in order to cover also degenerate systems, we do not reduce to
boundary values 0. Hence, the function g will appear in most of the estimates below. For
ease of notation we will then use the abbreviation |[Dg||re instead of | Dg| g+ mv)-

6.2 Higher integrability

In this section, we will prove a higher integrability result up to the boundary for the gradient
of the weak solution u of system (6.3). We mention that this estimate is valid in all dimen-
sions. The procedure is standard and only needs to be adjusted to the boundary situation.
For this purpose, we will first of all deduce a weak version of a Caccioppoli-type inequality
where an additional additive constant may occur on the right-hand side, both in the interior
and close to the boundary part I' of the domain B'. Via the Poincaré inequalities stated in
Section 2, we will infer a reverse Holder inequality. Then we are in a position to apply the
Gehring Lemma A.14 in the up-to-the-boundary version to finally deduce the desired higher
integrability of Du.

Lemma 6.2 (Higher integrability): Let u € g + Wll’p(B“',]RN) be a weak solution of
(6.3), where the coefficients a(-,-,-) satisfy the growth and ellipticity conditions (H1) and
(H3) and where g € CY(BY UT,RYN). If one of the following assumptions is fulfilled:
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1. the inhomogeneity b(-,-,-) obeys the controllable growth condition (B1),

2. the inhomogeneity b(-,-,-) obeys the natural growth condition (B2); additionally, there
holds w € L=(B*,RN) with [ull oo g+ mvy < M and 2Ly M < v,

then there exists an exponent s > p depending only on n, N,p,%, | Dgl|z, and in case 2
additionally on % and M such that u € WI’S(B;,RN) for all p < 1. Furthermore, for
y€ BT UT and 0 < p < 1—|y| there holds:

i
<f (1+\Du|)sdaﬁ)s < ][ (1 + |Dul?) dz
B}, () BF (y)

(for i = 1,2) with constants M = c(l)(n, N,p,%, |Dg||r) and @ = 0(2)(n,N,p,%,%,
| Dgl|Loe, M).

PrOOF: We start by proving the following Caccioppoli-type inequalities:

]{Bj/z(z) (1+ Dul?) dz < ceaee ]{B;L(z) (1 + ‘u ; J ‘p> dx (6.4)

for all z € BT U and 0 < r < 1 — || with 2, < 27, and

][ (1 + ]Du|p) dzr < Cmcc][ (1 + ‘U_(U)Bd’“/‘l(z)
B,./2(2) Bs,./4(2) r

for all z € BT and 0 < r < 1 — |2| with 2, > %r. Here the constant cqqec depends only
on p, L, ||Dg||1 when considering (B1), and on n,p, £, £2 || Dg|| 1=, M when considering
(B2), respectively. To prove inequality (6.4) close to the boundary I', we choose a standard
cut-off function n € C§°(B,(2),[0,1]) satisfying n = 1 on B, 5(z) and |Vn| < 2. First we
note that u coincides with the function g € C*(B+,RY) on T' and therefore the function
¢ = (u — g)n® belongs to I/VO1 P(B*,RY). Under the natural growth condition, there also
holds ¢ € L>(B*,RY), and thus in both situations — when dealing with (B1) or (B2) — ¢

can be taken as a test function in the weak formulation (6.3). Hence, we obtain

p) dz (6.5)

][ b(-,u,Du)-tpdx:][ a(-,u,Du) - Dpdx
B (2) B (2)

— f au.Dw)- (Du=Dy)i +2u—g) © V) da
B, ()
and therefore, we have the identity
][ (a(-,u,Du)—a(-,u,O))-Dungd:v
B ()
——][ a(',u,O)-DUUde—][ 2a(-,u,Du) - (u—g)®Vnndz
B (2) B (2)
—i—][ a(-,u,Du)-Dgnzdx—i—][ b(-,u, Du) - (u — g)n?dx
B (2) B (2)

— I+ II+IIT+1V (6.6)
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with the obvious labelling. The left-hand side of (6.6) is bounded from below via the ellip-
ticity assumption (H3)

]é*()(( ,u, Du) —a(-,u,0)) - Dun? dm—]é+ /Da ,u,t Du) Du - Dun? dt dx

> ][ / +t2|Du\2)T|Du\2n2 dt dz
B+

> ][ V(D) ‘ 0 de (6.7)
B (2)

where we have used the basic inequality (u? + t2|Dul?)®=2)/2 > (u? + |Du|?)P=2)/2 for all
t € [0,1]. Note that, in order to apply (H3) also for degenerate systems, we have employed
the fact that all integrals above vanish on the set {x € B;'(z) : Du(z) = 0}. To estimate
term [ in (6.6) we use (H1) and Young’s inequality (for a positive € to be determined later)
and obtain

I < L,upl][ |Du|n? dx < 8][ \Du|pn2dx+£ﬁL# uP
B (2) B (2)

Using (H1) (taking into account -2~ p 7 > 2) and Young’s inequality, the second and the third
term can be handled similarly, and we get

I1 < 2][ L(p? + | Du| ) ]u—g\ |Vl ndx
B (2)

§8L][ (,u —I—]Du\) ‘ g‘ndaﬁ
B (2)

< e][ (4” + | Dul?) n? dm+8p51pL”][ I da
B (2) B ()

and

III < 5][ (Mp+ |Du|p) nzd:c+51_pr][ |Dg|P dzx .
B} (2) Bf

v (2)

For further calculations, i.e., the estimate for term IV, we have to distinguish the different
growth conditions concerning the inhomogeneity b(-, -, -):

Controllable growth condition (B1): using (B1) we proceed as in integral IT (note here
r < 1) and we obtain

-1
v < L][ (u2+|Du|2)pT|u—g|n2d:E

< 5][ (1P + |Dul?) n* dz + el_pr][ dx .
Bf(2) B

u—g‘p

ORI

In view of the inequality u? +|DulP < 2 (1P +|V,(Du)|?), setting e = ¥ and dividing through
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by v, we combine the last estimates for the various terms arising in (6.6) and conclude
Foipup)itar <2 f (s WaDwP) o de
B (2) B (2)
§2][ (,up—i—y_l(a(-,u,Du)—a(-,u,O))-Du)nde
Bf ()

—g|p 1
c(p. ) ]{9+(z)(“p +1Dgl” + ‘urig‘ ) do+ 3 ]{9+(z)(“p +Dul?) * dz . (6.8)

IN

Absorbing the integral over (,up + |Du|p)n2 on the left-hand side in the last inequality, we
thus find

P P) 2 L p po |U— 9P
]{w(z)(“ + [DulP) * dz < c(p, ”)]{Br(z)(M + |Dg| +‘ - ‘ )dx. (6.9)

Natural growth condition (B2): Here the estimate for the remaining integral arising
from the inhomogeneity is similar to the one in Lemma 3.6 (we note that in the present
situation it is not necessary to introduce a number § as on p. 36 since we do not consider a
linear perturbation of u). We assume that the radius r < r¢ is sufficiently small with

v—2LyM }

= min< 1 —
"o mm{ ‘Z"4L2(”Dgum+1)

Applying the growth condition (B2) for the integral IV and paying attention to the smallness
assumption ||ul[ poo(p+ gy < M < 0o with 2LaM < v, we infer from the inequality |DulP <
pP + |V, (Du)|? that
1V < ][ (Lz2|DulP + L) lu — g|n? dx

B (2)

<Laf (G VADOR) (u = oG+ o) — @)t e+ L f gl

™ r (%

< Lo (2M—|—2THDg||Loo)][+

B (2)

v 2 9
< (LoM+3) ]{Br(z)]VM(Du)] " dm+1/,up+L]{B:r( (

v 2 4
< (LoM+3) ]{Bm) V..(Du)|*y dm+L]{B;r(z)(

where 2" denotes the projection of z € R™ onto R"~! x {0}. We further note that, in view
of u =g on T, we have bounded g(z") by M from above. We recall LoM + % < v; then we
subtract (LaM + %) F B (2) |Vu(Du)‘2n2 dz on the right-hand side in (6.7) and combine it
with the estimates for I, I1 and 111 to get

v 2 5
(5 —L2M> ]{B,T(z) ‘VM(DU)} n* dx

< ((SP +1)e PP+ L+ sﬁLﬁl) ][
Bf

(Mp+|Vﬂ(Du)|2)n2dg;+L]{B (z <1+‘U—9 )

) i

—9 )dw

) as

" < + |Dg

—}—35][ (,up—|—|Du|p)772dx;
B (2)
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with the choice ¢ = ”_22];12M =5 (1— %M) this yields analogously to inequality (6.9) in

the controllable situation the estimate

][ (W + 1DuP) n* de < e(p, 3,5 ’M)][
) Bf(2)

—qg|p
(1+1Dgl + [} dw.  (6.10)
r
Starting from the inequalities (6.9) in the case of controllable growth and (6.10) in the case
of natural growth, we first note that both inequalities still hold true if we replace p € [0, 1]
by 1. Keeping in mind that g is of class C' and using the properties of the cut-off function
7, we then end up with the desired Caccioppoli-type estimate in (6.4) with a constant ¢
depending only on p, %, |Dg||p for controllable growth, and on p, %, %, |Dg| oo, M for
natural growth (provided that r < rg).

The estimate (6.5) in the interior is achieved in the same way using a standard cut-off function
n with support in the ball Bs, 4(2) C BT and choosing ¢ = n%(u — (u)BmM(z)) as a test
function instead of ¢ = (u — g)n?. For inhomogeneities obeying a natural growth condition,
we further observe that |u — (u)p,, ,,(z)| < 2M. Therefore, we obtain in the estimate of IV
the term 2M Ly f BE (2) |V,.(Du)|*n* dz such that the constant depends also in the interior

on the factor 1 — 2M % (which is strictly positive by assumption).

In order to finish the proof of the Caccioppoli-type inequalities it still remains to remove the
condition r < 7 required in the calculations above leading to the boundary version (6.4)
(under the natural growth condition). Thus, we consider an arbitrary centre z € BT UT
and a radius r € (19, 1 — |z|) satisfying z, < %r. We now choose a finite number of points z;
satisfying (z;), < %ro fori=1,...,ky, and (z), > %ro for i = k1 +1,..., kg such that the
inclusion

r/2 U B’I’o/2 ZZ

holds. Keeping in mind that ro = ro(Lga, M, HDgHLoc), the numbers k; < ko depend only on
n, Lo, M and ||Dgl|/p~. Then, applying (6.5) and (6.4), respectively, we find in a standard
way

][+ (14 [Duf?) de

BT/Q(Z)

<ry?r"c Z/+ (1+|u—gP)de+ Z / (1+ Ju— (U)Bgro/4(zi)|p) daz)
By (2:) i=k14+1 3r0/4(22)
<ec Z/ " (1+|u—glP)de+ Z /B (1419 = (9)Bay putenI” + 1u = glP) dl‘)
Bry (2i) i=ky+1 7 Barg/a(2i)
< CZ/ 1+|u—9’p)d$ < Ceace ]é*(z ( )

Br, (ZZ)

with a constant c.q... admitting exactly the dependencies stated above. Lastly, we want to

remark how the constant ceqe. in (6.4) and (6.5) depends upon the parameters %, L2 and

14
M: from the choices of € above we see that c.qcc becomes larger and larger as % increases or

L
as 1 — 222 M approaches 0.
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In the next step we apply the Sobolev-Poincaré Lemma A.5 in the zero-boundary-data ver-
sion, to the inequalities (6.4) in order to get for z € Bt UT and 0 < r < 1 — |2| with

Zn < %r
][ (1+!Du\p)drc§ccacc][ (H]“‘g )
B:r/z(z) B (2)
c[l—|—<][ |Du—Dg|T+de) n}
Bif (2)

n+p

c (éﬁ(z) (1 + |Dul?)~+» i dm) " (6.11)

IN

IN

and the constant ¢ depends on n, N, p, %, |Dg| e for controllable growth, and on n, N, p, %,
%, |Dg||1s=, M for natural growth, respectively. We remark that we here have absorbed the
term |Dg| in the constant c. In the interior (for z, > 2r) we apply the Sobolev-Poincaré
Lemma A.5 in the mean value version to (6.5) and increase the domain of integration to
B} (z); thus, we end up with (6.11) for all z € BT UT and 0 < r < 1 — |2| (using the
generalized notation B, (z) = B,(z) for balls in the interior). Therefore, we have established
a so-called reverse Holder inequality for the function x — (1 + |Dul|P )"LH’ In the next step
the application of the Gehring Lemma A.14 is performed as in [DGK04, Lemma 3.1] or on
p. 75 above: we consider an arbitrary ball B,(y) with y € BT UT, 0 < p < 1 — |y|, and
define Q := Bf(y) and A := dB,(y) N B*. Then, in view of inequality (6.11) which is in
particular valid for all balls B,(z) N A = () with z € Q, _the prerequisite (A.3) of Gehring’s
Lemma is fulfilled for the function z — (1 + |Du|p)n+P and exponent "2
and p. Thus, there exist a constant ¢ and an exponent s > p depending on n, N, p, L and
|Dg|| > when considering condition (B1), and depending on n, N, p,Z, 22 || Dg|| 1 and M
when considering condition (B2) (we note that we can choose the constant kq independent
of p because every half-ball satisfies a uniform interior and exterior cone-condition) such that

(14 \Du|p)ni+z’ cL 7 (B+/2( )) with the estimate

2 s
1+ [Duf)’ da) " < 20 ][ |+ [Duf’)? d
(é:/g(y)( ) ) < B:/g(y) ( ) )

(142) 4p L™ (By(a,4)(x) N B (y)) »
S e <]{9+( ) L(BI) T iDu)nd

instead of g

P
s

@ I3

’EM
v

<ec ][ (1 + [DulP) dx
By (y)

In the second last line we have used the fact that L"(B/(y)) < 2" LB

/2( y)) and the
inequality

L™ (B, 4)(x) N By (y)) = L™(B,ja(x) N B, (y)) = L™(B,,(2))

for all x € Bf (y) \ Bp/Q( y). Hence, we have finished the proof of the desired higher integra-
bility estimate. O

For bounded weak solutions of systems with inhomogeneities under a natural growth con-
dition the previous calculations allow us to state the following Morrey-type estimate (cf.
[Ark03, Lemma 2] for the superquadratic case):
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Corollary 6.3: Assume u € g+W11’p(B+,RN)ﬂL°°(B+,RN) to be a weak solution to (6.3)
with g € CY(BTUT,RY), [ull oo (p+ givy < M and 2Ly M < v, where the coefficients a(:, -, ")
satisfy the conditions (H1) and (H3) and where the inhomogeneity b(-,-,-) obeys the natural
growth condition (B2). Then for fized o € (0,1) we have Du € LP" P(Bf RN with

| Dul||® < ¢r (14 MP)

Len=p(B__RN)

and the constant ¢, depends on o and the same parameters as the constant ¢?) in the previous
Lemma 6.2.

PRrROOF: This is a direct consequence of the Caccioppoli-estimates (6.4) and (6.5) combined
with the bounds [[ul|pec g+ gy < M and [|u — (u) g, (o)l Lo (B+ rN) < 2M, respectively. [

6.3 Decay estimate for the solution

In this section we deduce an appropriate decay estimate for the solution u of the original
system (6.3) by comparing u with the solution v € W'P(B}(z0), RY) of the frozen system

{ divag(Dv) =0 in BE(x0)7 (6.12)

v=u—g ondB}(z),

where ag(2) := a(zy, (U)B}C(azo)’ z) are the frozen coefficients, ¢ € I', and 2R < 1 — |zg|. We
note that freezing in the average of u as opposed to in 0 turns out to be of advantage also
at the boundary (this is due to the fact that our transformation to the model situation does
not force u to vanish on I'). Testing the latter system with u — g — v, which is admissible,
since the functions u — g and v have the same boundary values, we obtain

0= / ap(Dv) - (Du— Dg — Dv) dx
B (z0)
= / (ao(Dv) — ap(0)) - (Du — Dg — Dv) dx
Bf; (o)
1
= /+ / D,ao(tDv) Dv - (Du — Dg — Dv) dtdx .
BF(zo

The ellipticity condition (H3) and the growth condition (H2) (applied on the set {z €
B (z0) : Dv # 0}), Young’s inequality, the technical Lemmas A.2 and A.3 (iii) now yield:

—2 1 —2
1// (1® + [Do?) "7 Do do < u/ / (42 + |tDv[?) T | D2 dt da
B (o) B} (z0) J0
1
< / / D.ap(tDv) Dv - Dvdtdx
BT (zo

1
= /+ / D.ao(tDv) Dv - (Du — Dg) dt dz
Br (zo

IN

p—2
c(p) L/+ (1* +|Dv|?) 2 |Dv||Du — Dg|dx
R(‘TO)

IN

g/ (12 + |Do2) 7" | Dol dz + c(p) H’Lp/ (4 + | Du — Dgl?) dz .
B (z0) B (z0)
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Choosing ¢ = &, absorbing the first integral on the right-hand side and reasoning as in (6.8),
we end up with an estimate for the p-Dirichlet functional of Duv:

/ |DvlP dz < c(p, £) / (1P + |Du — Dg[P) dz
B (o) B (o)
R R

c(p,57|ngHLoo)/B+( (L |Dup) de. (6.13)
RrR\Z0

Now, we have in the weak sense
div ( — ag(Dv) + a(-,u, Du)) 4+ b(-,u, Du) = 0 in B} (o)
and therefore it also weakly holds that

div (ao(Dv + Dg) — ao(Du))
= div (ag(Dv + Dg) — ag(Dv)) + div (a( -, u, Du) — ag(Du)) + b( -, u, Du) (6.14)

in BE (z9). To go on we next distinguish the different growth conditions concerning the
inhomogeneity b(-, -, -).

6.3.1 Controllable growth of b(,-, )

The procedure here is quite similar to the one established in [Cam82b, Section 4|, where
(partial) Holder continuity of the solution was discussed in the interior in low dimensions
under similar assumptions concerning the coefficients. By Young’s inequality combined with
the ellipticity condition (H3) (applied on the set where Dv+ Dg — Du # 0, otherwise all the
relevant integrals vanish) we first infer

—2

21721// (1 + |Dul* + | Dv + Dy ) |Du—Dv—Dg|2de‘
B+

| /\

(o)
/ / p? +2(1 —t)? yDu|2+2t2|Dv+Dg|) 2 |Du—Dv—Dgy2dtda:
B7L (zo)

IN

—2
I// / (u2+‘Du—l—t(DU—l—Dg—Du)|2)p7|Du—Dv—Dg|2dtda:
BjL x()

IN

/+ / D.ag(Du+t(Dv+ Dg — Du)) (Dv + Dg — Du) - (Dv + Dg — Du) dt du
B} (z0)
= / (ao(Dv + Dg) — ag(Du)) - (Dv + Dg — Du) dz .

B (o)

Using u —g —v € Wol’p(BE(:vo),RN) in relation (6.14) as a test function, we may rewrite
the last line of the previous inequality and we get

221// (,u + |Du|? + |Dv + Dy| ) |Du — Dv — Dg|? dx
B (o)
< / (ao(Dv + Dg) — ag(Dv)) - (Dv + Dg — Du) dx
B (zo)
+/+ (a(+,u, Du) — ap(Du)) - (Dv + Dg — Du) dx
BR(xO)

—/ b(-,u,Du)- (v+g—u)de = I+ 11+ 1II. (6.15)
B (o)
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The terms on the right-hand side are bounded from above separately: via the growth condi-
tion (H2) on the set {x € B}, (z¢) : Dg # 0}, Lemma A.2, Young’s inequality and the energy
estimate (6.13), we estimate term I and, in view of p < 2, we obtain

p—2
I < ¢(p) L/ (uz + |Dv|2 + |Dg]2) 2 |Dg||Dv+ Dg — Du|dx

B (z0)

< clp|1Dgl=)L [ (1+]Dv = Dul)da

Bg (zo

< 6(p,5,HDgHLoo)L(5/B+( )(1+ |DulP) dx+R"51’p) (6.16)
RrR\T0

for every ¢ € (0,1). For the second term we first use assumption (H4) (recalling the definition
ap(+) := a(xo, (U)Bg(xo)’ -) of the frozen coefficients) and Holder’s inequality (note w(:) < 1)
with

p=1ls—p | p-1

S P +

NS

=1,

S

where s > p denotes the (up-to-the-boundary) higher integrability exponent of the gradient
Du from Lemma 6.2 depending only on n, N,p,% and || Dg||z. In view of Young’s inequality
we then obtain

p1
IT < L/+( )w(|x—1:0|—|—|u—(u)B;($O)|)(u2+|Du|2) 2 |Du— Dg — Dv|dz
BR X0

p—1 s—p
S

< |BE(‘FEO)‘ L (]{BJr(xo) W(|x - $O| * |u B (U)BE(IO)D dl‘) '
R

p—1

_ s p=1lp
2+D 2%%5(] L ][ D —D —D pd
(..., (ot 1ur) )7, 1pu Do Duras)

(- p—1 s—p
| ( 0)‘ < Bg(mo)

< W+ [ Duf?
(]{BE(OSO)( )

To continue estimating term I1 we define

3=

IN

p—1p

dz) " (31’—1]{8+ (IDuf? + | Dgll} s + [Duf?) dx)
r\Z0

3w
RS

g.—P-ls—p (6.17)

(where s = s(n, N,p, £, || Dg|| ) is given in Lemma 6.2), and we recall that w(-) is concave
and monotone non-decreasing. Making use of the higher integrability estimate for 1+ |Du|P,
which was proved in Lemma 6.2, the energy estimate (6.13) and Jensen’s inequality we then
find:

II< ‘Bg(xo)‘Lcuﬁ(][ (R+]u—(u)B§(xO)\) da:)

B (o)
p—1 1

x 1+ |DufP)dz) ][ 1+ |Duf) dz)”

(][B;R(xo) ( ) ) ( B} (x0) ( ) )
1

< Lcwﬂ(<]{3§( (R? + u = (1) g (o) [*) ) ) /B (1 + [Dul?) da

7o) r(x0)



6.3. Decay estimate for the solution 119

< Lc(n,N,p, %7 ||Dg||L°°) wﬂ((RP—”/ (1 + ’Du|p) d:L‘)zlz)

B (z0)
X / (1+ |Dul?) dz, (6.18)
B;R(xo)

where we have used the Poincaré inequality in the last line.

Finally we estimate the remaining term I/ appearing on the right-hand side in inequality
(6.15): by the growth condition imposed on b(z,w, Du) in (B1) and Holder’s inequality we
have

HI:—/ b(-,u,Du) - (v+g—u)de
B (wo)

p—

1
SL/ (1® +|Dul®) = |v+g—uldx
By (z0)

p=1 1
L P+ |DulP) dz) * / +g—ulPdz)”.
</B§(xo) (,U ‘ U| ) :C) ( B;g(xo) ‘U g U| x)

Keeping in mind that the functions u — ¢ and v have the same values on the boundary
OB} (o), the second term is estimated via the Poincaré inequality and then (6.13), and we
obtain

IN

/+ lv+g—ulPdz < ¢(n,N,p) Rp/ |Dv + Dg — Dul? dx
BR(mO)

B (x0)

< cnNpR [ (Do + Dyl + |Dul?) do

BR (IE())

IN

c(n,N,p,%,HDgHLoo) Rp/ (1+|Du|p) dx .
B;(ajo)

Therefore, we conclude
III < Le(n,N,p, £, HDg\Loo)R/ (1+ |DulP) da . (6.19)
B (wo)

Merging the estimates for I, I1 and II1, i.e., (6.16), (6.18) and (6.19), with (6.15), we find
the comparison estimate

p=2
/ (1* +|Dul* + |Dv + Dg|*) 2 |Du— Dv — Dg|*dx
Bf:(z0)
<c [wﬁ«R””/Jr
BE(

for every ¢ € (0,1), and the constant ¢ depends only on n, N, p, % and ||Dg||pe. In the next
step, in a standard way we transfer the decay properties of v to the weak solution u of the
original Dirichlet problem (6.3). We first recall the exponent 7y defined by

1
(1+ [Dul?) d:n)p) +R+5] / (1+|Dul’) dz + c¢R" 5" 7
o) Bz (o)

(6.20)

Yo = min{2+¢,n} (6.21)

for some ¢ > 0 depending only on n, N,p and % (for the precise derivation of 7y we refer to
Lemma 4.5). Then, Corollary 4.6 provides the decay estimate

Yo
|DvlPdr < ¢ n,N,p,% L / 1+ |Dvl?) dx
/Bmo) ( ) <R> B (o) ( )
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for all radii p € (0, R] for the solution v of the comparison problem (6.12) with constant
(frozen) coefficients (keeping in mind v = 0 on I',(zg) by definition). In view of vo < n we
further note that

Yo
1+ |DglP) dz < (| Dgllr) (2 / 1 dz
/B;(:vo) ( ) ( - ) <R> B (w0)

for all p € (0, R]. We now observe from Lemma A.3 (ii) that the inequality

p—

1+ |Dul? < ¢(n,N,p) [(1 +|Dv + Dg|P) + (p* + | Dul? + |Dv—|—Dg|2)?2 |Du — Dv — Dgﬂ

holds true. Thus, combining the last three inequalities and taking advantage of the energy
inequality (6.13) gives

/ (1+ |Dul?) dz < c/ (1+|Dv + DglP) dx
By (z0) By (z0)
p p

p—

p=2
+c/ (1? + |Dul* + |Dv + Dg|*) * |Du— Dv — Dg|*dx
B (x0)

p ’Yo/
<cl= 1+ |Dul?)d
p—

p=2
+c/ (1? + |Dul* + |Dv + Dg|*) * |Du— Dv — Dg|*da
B, (z0)

for every radius p € (0, R], and the constant ¢ depends on n, N, p, % and ||Dg|| . Replacing
the second integral appearing on the right-hand side of the previous inequality by the estimate
in (6.20), we finally arrive at a decay estimate for the gradient Du:

1+ |DulP) dx
/| L )

<[ st ],

QR(‘TO)

1
(1 + [Dul?) dx) ”) + R+ 5]
x/ (1+ [Du?) dx 4 cR"§17P

B;‘R(rg)

with the constant ¢ depending on n, N, p, % and ||Dgl|p~. The same inequality trivially holds
if p € (R,2R]. If we define the Ezcess function

D(xo,7) = /B+( )(1+\Du]p) dz
r \Z0

the last estimate can be rewritten in the following form:
1
D (z9,p) < ¢ [(%)W + wﬁ<((2R)p*"®(w0, 2R))5> +R+ (5} ®(20,2R) +cR" 1P

for all xg € T, 2R < 1 — |xg| and every p € (0,2R]. This estimate is similar to inequality
(4.23) achieved in [Cam82b], where regularity up to the boundary of weak solutions was
considered in the low-dimensional (non-degenerate) case with p > 2.

We note that the latter estimate also follows in the interior, i. e., for balls Br(z¢) contained
in BT (or in the interior of ). Here we do not need to take into account the function g
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(which specifies the boundary values of u on I'), and hence term I does not appear in the
calculations corresponding to (6.15) in the interior. All other estimates above as well as the
conclusion of (6.22) below remain valid, and we can choose the same constant c¢. Replacing
2R by R we thus conclude altogether (note that the Excess function ®(z,r) is defined for
arbitrary centre zop € BT UT and radius 0 < 7 < 1 — |zo| on the set B,(zo) N B):

Lemma 6.4: Let 3, vy be chosen as above in (6.17), (6.21), and let § € (0,1). Furthermore,
let uw € g+ er’p(B+,RN), 1 < p < 2, be a weak solution of the system (6.3) under the
assumptions (H1)-(H}), (B1), and g € CY(BT* UT,RN). Then, if zg €T, R < 1 — |zo| or if
xg € BT, R <min{l — |zo|, (xo)n}, there holds

®(zo, p) < AV [(%)% + o ((RP " (o, R))%) + R+ 8| B0, B) + ) 817 (6.22)

for every p € (0, R], and the constant c&? depends only on n, N,p,% and ||Dg|| -

6.3.2 Natural growth of b(-,-,)

In what follows, we proceed analogously to the situation of the controllable growth condition
(B1) for the inhomogeneity b(:,-,-). Therefore, we sometimes refer to the corresponding
estimates in the last section. For the modifications necessary for natural growth we adapt
the techniques used in [Ark03, proof of Theorem 1].

Fix o € (0,1). We consider the unique solution v € W1P(B}(zo), RY) to the Dirichlet
problem (6.12), where 9 € I'1_,, 2R < 1 — 0 — |x¢|, and again aim for a comparison of the
functions u and v. Furthermore, let n < p 4+ 9. It still holds (6.14), i.e., we have

div (ao(Dv + Dg) — ag(Du))
= div (ag(Dv + Dg) — ag(Dv)) +div (a( -, u, Du) — ap(Du)) + b( -, u, Du) (6.23)

in BE(CEQ) in the weak sense, but, in contrast to above, we may test the system only with
bounded functions in Wol’p(BE(xg),RN) N L>®°(B}(z0),RY) (according to the growth con-
dition (B2)). Hence, in order to be allowed to test our system with the function v —v — g
as before under the controllable growth assumption, we start by proving a qualitative L>°-
estimate for v on BE/Q(SE())Z

Consider a ball B,(y) with centre y € BE /2(330) and radius p < %. According to Corollary
4.7 we have

f. s < cunp b R [
B (v) s

|v|P dx + RP™" /
BR/Q(y) it

(1P + |Dvl?) dm}
BR/2 (v)
(it is obvious that we may allow |y — xg| = R/2). Hence, taking advantage of BE/Q(y) C
B (), the Poincaré inequality (keeping in mind v = 0 on I'g(z¢) by definition), and the
estimate (6.13) for the p-Dirichlet functional of Dv, we estimate the mean values of |v|P as
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follows:
sup ][ [v|Pdx < ¢ [R_"/ |v|P da + Rp—n/ (1 + |Dul?) d:v}
yEBE/Q(ro) B;r(y) B; (zo) Bg (zo)
PE(O,R/Q) S can/ (Iup + |.D'U|p) d:l:
B (x0)

< cRp_"/ (1+ [DulP) da
B (o)

< c(n, N7P7 %7 %7 H-DQHLooaM)U) = mg )
where we have used Corollary 6.3 in the last line. According to Lebesgue’s Differentiation

Theorem this yields v € LOO(BE /2(3;0), RY), see also Remark 2.2, with

p
||,UHL°O(BE/2($0),RN) < my. (6.24)

Therefore we have u —v — g € W&’p(BE(xo),RN) N L>®(B}

R/2 (z0), RN) with

A

HU/—'U _gHLoo(B+

1 /2(x0) RY) = Ju — Q(Q?O)HLoo(B;/z(xo),RN) + g — Q(QTO)HLoo(B;/Q(IO),RN)

+ HUHLoo(B;/Q(xO),RN)

< 2M + ||Dgl|p~ +mo =:m > 0.

To obtain an admissible test-function for the system (6.23), we next modify the function
u—v — g on Bf,(zg) (for which we cannot expect an L>-estimate) as follows: we set

hi=(+g—u) (T° = (lv+g—ul+m)),

for some exponent 6 > 0 to be determined later and a number 7" = T'(d, m) > 0 determined
by the condition
1
T°—2m)’ =117 & T =2"m. (6.25)

In particular, 6 — 0 implies 7' — oo, and via the estimate |u —v —g| < m on BE/Q (xo) found
above we note that we have

(T =(v+g—ul+m)’) = 3T°  on Bjy(wo).

+
Keeping in mind that the function h vanishes outside of the set 6, = {x € Bf(xo) :
v+ g —u| <T —m}, we observe that the weak differentiability of v + g — u is transferred
to h, and hence, by construction we have h € Wol’p(BE(xo),RN) N L®(Bj(z0),RY). In
particular, this implies that testing the system (6.23) with the function A is allowed. We
next proceed similarly to (6.15), but we have to take into account a new term which arises
by this modification:

_ —2
QTT%/ (4 + |Dul? + | Do+ Dg?)"" |Du— Dv — Dyl da
BE/Q(J”O)

p—2 pb—

2
< 221// (1? + |Dul* + |Dv + Dg|*) * |Du— Dv — Dg|?
B (o)

X (T‘s—(]v—i—g—u\—i—m)ahdw
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1 —2
< I// / (u2+}Du+t(DU+Dg—Du)|2)pT\Du—Dv—Dg[2dt
B} (z0) /0
X (T5—(]v+g—u\+m)5)+dx

< / (ap(Dv + Dg) — ag(Du)) - (Dv+ Dg — Du) (T° — (jv + g — u| + m)‘S)Jr dx
B (z0)

= / (ao(Dv + Dg) — ag(Du)) - Dhda
+
By (zo)

(Dv+ Dg— Du) - (v+g—u)
lv+g—ul

# [, (oDt Dy) —aalDw) (g~ )@

><5(|v—|—g—u]—|—m)§_1]lg+d:c.

Using the system (6.23) given above with the test function h, we further estimate the first
integral on the right-hand side of the last inequality. Hence, we find exactly as in the
calculations leading to (6.15):

— —2
2”24T5y/ (42 + |Dul’ + |Dv + Dg?)"*" |Du— Do — Dyl da
B

R/2('IO)

< / (ao(Dv + Dg) — ag(Dv)) - Dhdx
B (x0)

+/ (a(-,u,Du)—ao(Du))-thm—/ b(-,u,Du) - hdz
B} (z0) B

i (o)
(Dv+ Dg— Du) - (v+g —u)
ot g —ul

+/ (ao(Dv + Dg) — ao(Du)) (v+g—u)®
B} (x0)
X 8 (Jv+g—ul +m)° 11y, da
= /+( | (ao(Dv + Dg) — ag(Dv)) - (Dv + Dg — Du) (T‘S —(lv+g—ul+ m)5)+ dx
BR 0
—i—/+ (a(-,u, Du) — ap(Duw)) - (Dv+ Dg — Du) (T° — (jv + g — u| —|—m)5)+d:c
By (z0)
[ D (g =) (20— (ot g —ul 4 m)) o
B (o)

(v+9g—u)-(Dv+ Dg— Du)
+ 4 ag(Dv) —a(-,u,Du)) - (v+g—u)®
B;(mo)( o(Dv) —a( ) - ( ) P——

X (lv+g—ul+m)° " 1y, do
= I'+II'+ 11T + 1V’ (6.26)

with the obvious abbreviations. We first note (T° — (Jv 4+ g — u| +m)®), < T9. Therefore,
term I’ and term I’ are estimated as term I in (6.16) and term IT in (6.18), respectively,
in the controllable growth situation, and we get

| < Téc(p,f,HDgHLm)L((S/+ (14 [Dul?) dac—i—Rn(Sl—p),

(o

1
1Ir') < T‘SLc(n,N,p, L HDgHLoo)wﬁ«Rp”/ (1 + |Dul?) da:)p>

B (x0)

></B+ (1+ |Du?) dz.

zR(xO)
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The growth condition (B2) yields for the third term:

11T < /B+( (L2|DulP + L) v + g — u (Té—(|v+g—u\+m)5)+d$
o

< TJ(L2+L)/ (1+ [Dul) [v+g —u| Lo, dz.
B; (z0)

Taking into account Holder’s inequality, Lemma 6.2 on higher integrability (where s denotes

the higher integrability exponent depending on n, N, p,%, %, |Dg||~ and M), the basic

inequality |v + ¢ —u|1lp, < T —m < T and the Poincaré inequality, term II[ is further

estimated by

el

< T°(Ly + L) | B (20)) (][+

By (zo)

s B s 5=p
1+ [DulP)? da)” ][ o+ g —u1g,) 77 da)
( Jrde)” ( A 0,) 77 dr)

< T°c® (n,N,p, L, L2 M, || Dg|| 1) (L2 +L)/ (1+ |Dul?) da
B;’R(xo)
s—p

x (lv+g—ul1p,) 57 (][+ jv+g—uldz) *
BR(IO)

5—p

< TOc(n,N,p, L, L2 M, ||Dgl| ) (Lo + L) TV 55 (an/3+( )(1+\DUIp) dfv) ’
o

X / (1+ [DulP) da
B;’R(xo)

In the last line we have used once again the energy estimate (6.13). For the last integral
IV', we obtain via (H1), Young’s inequality and (6.13):

[V < 20L / . (7 Dt 4 (DoY) (IDul + | Dol + || Dyl )

B (o)

X [v+g—ul(jv+g—ul+m)° 1, da

IN

1+ [DulP 4+ |Dv|P) dz

Se(lpgl) ot [

BE(
T°c(p, L, || DgllL~) 6 L

IN

/ (1+ [DufP) d
(z0)

Hence, combining the estimates for the terms I’ II’, IIT" and IV’ with (6.26) we finally
arrive at

(
z0)
B

/ (,u2 + |Du|* + |Dv + Dy| ) |Du — Dv — Dg|? dx
By 5 (o)
R/2

<c [wﬁ((Rp_” /B;(mo)

_+_T17p(ss—p) (an/+ (1 + |Du’p) dac)
By (zo)

(14 |Dul?) dx);)

s—p

’ +5} / (1 +|Duf’) dz + c¢R" 6" 7
B;R(:vo)

with a constant ¢ depending on n, N, p, = V, 22 ||Dgl|L~ and M. This estimate corresponds to
(6.20) above for systems under a controllable growth assumption. For a similar up-to-the-
boundary estimate (concerning the superquadratic case for non-degenerate systems) we refer
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to inequality (36) in [Ark03]. Furthermore, we note that the same reasoning leading to the

+
1—0

(without the function g) also holds in the interior. Following the arguments of the comparison
principle in the last section and recalling the definition ®(zg,7) = | By (20) B+ (14 |Dul?) dx:
of the Excess function, we then deduce the following decay estimate for the gradient Du:

Lemma 6.5: Let (3, v be chosen as above in (6.17), (6.21), and let M < oo, 6 € (0,1),
o€ (0,1) andn < p+~o. Furthermore, let u € g+W117p(B+,RN)ﬂL°°(B+,RN), l1<p<2,
satisfying ||ull Lo rny < M be a weak solution of the system (6.3) under the assumptions
(H1)-(Hj), (B2), (6.2), and g € C*(BY UT,RY). Then, if g €15, R<1—0 — |x0| or
if 7o € BT, R < min{l — o — |zg|, (x)n}, there holds

latter inequality also applies for balls Br(z¢) C B and thus, a corresponding estimate

st < 2 [(5)" ¢ (st )

p(s—p) s—p

+ T (RP"®(20, R)) -

n 5} O(ao, R) + <D RSP (6.27)

for every p € (0, R]. Here, the constant cé? depends only on n, N,p, &, £2 || Dg| 1~ and M,

R
s is the higher integrability exponent from Lemma 6.2 admitting the same dependencies, and
T is a positive number additionally depending on o and 6.

6.4 Proof of Theorem 6.1

Now, we prove a (partial) regularity result in the model situation of the unit half-ball. This in
turn yields the statement of Theorem 6.1 using a transformation which flattens the boundary
locally and a covering argument in a standard way (see Chapter 3.2).

Theorem 6.6: Let u € WHP(B1,RN) be a weak solution of
—diva(-,u,Du) = b(-,u, Du) in Bt
withu =g on T, g € CY(BTUT,RY), and coefficients a : BY x RN x R™V — R™V satisfying

the assumptions (H1)-(H4), and inhomogeneity b : Bt x RN x R™W — RN If one of the
following assumptions is fulfilled:

1. b(+,-,-) obeys a controllable growth condition (B1),
2. b(+,-,-) obeys a natural growth condition (B2); additionally, we assume u € L= (B+ RY)
with [[ul poo g+ gvy < M and 2L M < v,
then there exists a constant 69 > 0 depending only on n, N,p and % such that if n > p >
n — 2 — 0, then there holds
dimg¢ (BT UT) \ Reg, (BT UT)) < n—p.

Moreover,

loc

u € it (Reg, (BTUT),RY) Ve (0,min{l — =22 1})

and the singular set Sing,, (BT UT) of u is contained in

Y = {mEB+UT:liminf Rp_n/ (1+|Du|p) dy > 0}'
R\O BR($)OB+
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PRrROOF: In the sequel we will discuss only the case of natural growth. The result for the
controllable growth condition follows completely analogously (the proof is actually simpler).

We first fix € in dependency of n, N, p and % to be the positive number stemming from the
application of Gehring’s Lemma (see also Lemma 4.5) if n > 3 and € = 2p(1 — A), A € (0,1)

arbitrary, if n = 2. We set 79 = min{2 + ¢, n} admitting the same dependencies and choose

ko < 1 according to Lemma A.11 in dependency of the exponents 7o, 70 — § instead of «, 3

and the constant cgﬁ) in (6.22) instead of A. Furthermore, let s be the higher integrability

exponent from Lemma 6.2 depending on n, N, p, %, %, ||Dg||L~ and M, and set 5 = p%l%.

Furthermore, we fix o € (0, 1), and set § = 22, which in turn fixes a number 7' > 0 (according

)
L2 ||Dg| e, M, o and 6. Since w(-) is a modulus

v
of continuity, we then find a positive number ¢ such that

to Lemma 6.5) in dependency of n, N, p, %,

1 (s—p) s— K
wﬁ(gp) < 1 and TI-5 ng < ZO'

f[a, this means a point zy € Bfio \ Y where the
excess quantity RP™"®(zg, R) becomes arbitrarily small for R \, 0. Hence there exists a
radius Ry > 0 such that Br,(x¢) € B1—, and

We now consider a reqular point g € B

Rg_n/ (1+|DulP) dz = R " ®(z0, Ro) < .
By (x0)

Since the function z — R " ®(z, Ry) is continuous, there exists a ball B, (z() such that for
all z € B.(zo) N (BT UT) we have Bp,(z) € Bi—, and such that the previous inequality is
also satisfied when we replace zg by z, i.e., there holds

Ry " ®(z,Ry) < ¢ for all z € B,.(z9) N (BT UT).

Our next goal is to show that the gradient Du belongs to an appropriate Morrey space on
B (x9) N (BT UT). To this aim we will show Morrey-type estimates of the form

—&/2
2(p) < c[(F)" R R0+ (6.28)

for all balls B (2) with centre z € By(x9) N (B*UT), radius p < Ry, and a constant ¢ which
L %, M and ||Dg||r~. We next have to combine the estimates at
the boundary and in the interior and thus, we need to distinguish several cases:

depends only on n, N, p,

Case 1: zeI',0< p < Rp:
In view of the choices of 0,9, kg, s and Ry made above, the boundary version of Lemma 6.5
gives

@ [(L\° L 3ro p=14(2) gn 1-p
(I)(Z,p) S Coyf [(RO) + 4 ] (I)(anRO) +4 Cer RO Ko

c [(RLO)% + %] ® (w0, Ro) + ¢ R~/

A

IN

for all p < Ry, and the constant ¢ has the dependencies stated above. Thus we are in a
position to apply Lemma A.11, an iteration scheme to be able to neglect xo by choosing the
exponent 7 slightly smaller, to deduce the claimed inequality (6.28) for every such centre z.
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Case 2: z€ BT, 0< p< Ry < z,:
There holds Bg,(z) C BT, hence we apply the interior version of Lemma 6.5 and inequality
(6.28) follows identically to Case 1.

Case 3: z€ BT, 0< 2z, < p < Ro:
Without loss of generality we may assume p < Ry/4, otherwise (6.28) is trivially satisfied.
Then we have the inclusions

B, (2) C By, (") C By 5(2") C B (2)

where 2 denotes the projection of z onto R"~! x {0}, and the boundary estimate in Case 1
yields the desired inequality:

a(zp) < B(",29) < e[ (3
0

< [(B)" et

>’Yo—5/ (= " 1R0) (2p)7°78/2

where we have used the monotonicity of ® with respect to the domain of integration.

Case 4: z € BT, 0< p <z, < Ry:
Without loss of generality we may assume z, < Ry/4, otherwise we apply Case 2 for the
inner ball Bg,/4(2) C B*. We then take advantage of the inclusions

By(2) C B, (2) C By, (") C By »(2") C By, (2),

the interior estimates in Case 2 and the boundary estimates in Case 1, and we find

bzp) < o[ (L) (e + 5]
o[ e+
<c ( n)% % [<4zn)70 o AR) + (22 )70—6/2} _|_p70—a/2}
< e[(£)" ot o) + et

Combining the estimates above we see that we have covered all the cases required to prove
inequality (6.28). Recalling the definition of the Excess function @, this yields

Du € LP0~¢/2(B,(z9) N (BT UT),R™).

We define o = 5 (with exactly the dependencies asserted in the statement of the theorem)
and observe that the low dimensional assumption prescribes that

n<p+2+d=p+2+¢/2.

We recall 9 = 2 if n =2 and v9 = 2+ ¢ if n > 2. As a consequence (taking ¢ smaller if
required) we have 79 —£/2 € (n — p,n|, and, according to the Campanato-Meyer embedding
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in Theorem 2.3, we arrive at the conclusion that u is Holder continuous on B,.(z¢)N (BT UT),

more precisely, we have
— 2
u € C% (B, (o) N (BYUT),RY)  with A=1— n-n+e/2
p

Using a covering argument and the fact that o € (0, 1) was chosen arbitrarily, we immediately
conclude the desired regularity result.

Since we have shown higher integrability of Du in Lemma 6.2 we can improve the condition
of x being a regular point via

P

Rp—"/ (1+ |Duf) dz < c (RS_”/ (1+[Dul*) dz)*
B () Bf (@)
for R sufficiently small. As a consequence we get

B*\% D {x € B*UT: liminf RS‘”/ (1+ |Dul*) dy = 0}
R—0 Bgr(z)NnB+

which, in view of Lemma A.12, in turn provides the upper bound for the Hausdorff dimension
of the singular set given in the theorem. O
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In this chapter we are concerned with the existence of regular boundary points for the
gradient of weak solutions u € WHP(Q,RY), p € (1,2), of nonlinear, inhomogeneous elliptic
systems of the form

{ —diva(-,u, Du) = b(-,u, Du) in 2, (7.1)

U =g on 0f2.

Here Q C R is a bounded domain of class C*® and g € C1%(Q,RY) for some a € (0,1). The
coefficients a : Q x RY x R™™ — R™V are assumed to be Hélder continuous with exponent
a with respect to the first two variables and of class C! in the last variable, satisfying a
standard (p— 1)-growth condition. Furthermore, the right-hand side b: Q x RN x R"™Y — RN
is assumed to obey a controllable growth condition.

Let us recall the usual notation concerning regularity theory. We denote by

Regp,(Q) == {z €Q: Duc C%(Q N A, R™) for some neighbourhood A of z}
the set of regular points for Du (in the interior and at the boundary), and by Singp,(Q) :=
Q\ Regp, () the set of singular points of Du. For the subquadratic case we have already
obtained a characterization of the singular set in Chapter 3, stating that xg is a regular point

for Du, i.e., zg € Regp, (), if and only if the excess quantity

2
o 60

is sufficiently small and |(V/(Du))anB, (zo)| + |(4)nB, (20)| does not diverge for p N\, 0. More-
over, we have proved that the gradient Du of the weak solution to the inhomogeneous system
(7.1) is locally Holder continuous with exponent « in a (small) neighbourhood of every point

129
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7o € Regp,(Q). By Lebesgue’s differentiation Theorem, the regularity criterion applies to
almost every point in Q, meaning that |Q \ Regp,(Q)| = 0. However, this does not yield
the existence of even one single regular boundary point for general nonlinear elliptic sys-
tems, since the boundary € itself is a set of Lebesgue measure zero. We recall that, due
to the counterexample in [Gia78], it is a well-known fact that singularities may occur at the
boundary even if the boundary data is smooth.

Consequently, the main objective is to improve the almost-everywhere regularity result in
the sense that the singular set Singp,,, () is not only negligible with respect to the Lebesgue
measure but that its Hausdorff dimension is also small enough. Under additional assumptions
on the regularity of the coefficients our aim is to prove that the Hausdorff dimension is less
than n—1 because this would immediately yield that almost every boundary point is regular.
We want to start the discussion of the size of the singular set by briefly stating some significant

results for special systems: considering quasilinear systems of the form

—div (a(-,u) Du) = b(-,u, Du),

various partial regularity results were established, stating that the weak solution w (instead
of its first derivative) is locally Holder continuous. To bound the Hausdorff dimension of
the singular set Sing,(Q2), we recall that the regular (boundary) points zg € Q of u are
characterized as the ones where the lower order excess functional

2
AR

is small, see e.g. [GM68a, Col71, Pep71, Gro02a, Ark96]. Since the set of non-Lebesgue
points of every W1P-map has Hausdorff dimension not larger than n — p, this yields that the
Hausdorff dimension of Sing,(2) may not exceed n — p. If the coefficient matrix a(-,-) of
the quasilinear system is further assumed to be of diagonal form, it is even known that the
weak solution u is in fact a classical solution, i.e., of class C? (see [Wie76] where boundary
regularity is included). Useful estimates for the singular set are also available for nonlinear
elliptic systems obeying special structure assumptions: for instance, Uhlenbeck established
in her fundamental paper [Uhl77] a strong maximum principle for the gradient Du of weak
solutions to nonlinear systems depending in the nonlinear portion of the coefficient function
only on the modulus |Du|. This was the key to an everywhere-regularity result for Du. For
an extension to the nonquadratic case we refer to [Tol83, AF89]. However, these techniques
could not yet be carried over to the boundary, leaving the question of full boundary regularity

open in this case.

Turning our attention to general nonlinear elliptic systems, we observe that a direct compari-
son technique allows us to infer local Hoélder continuity of the weak solution w outside a set of
Hausdorff dimension n — p, provided that the assumption n < p+ 2 on low dimensions holds,
see e.g. the results in [Cam82b, Cam87b, Ark97, Ark03, Ido04a, Ido04b] and in Chapter
6. In contrast, in arbitrary dimensions n the reduction of the Hausdorff dimension of the
singular set Singp,,,(Q) for the gradient Du was a long-standing unsolved problem. It was
finally tackled by Mingione in [Min03b] where he introduced a remarkable new technique:
he studied the (interior) singular set Singp, (€2) in the superquadratic case p > 2 for systems
without u-dependencies and with inhomogeneities obeying a controllable growth condition,
and he succeeded in showing that the Hausdorff dimension of Singp,, (£2) is not larger than
n — 2a. In [MinO3a] he extended these results to systems with inhomogeneities under a
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natural growth condition, and he also covered systems depending additionally on the weak
solution u, provided that the low dimensional assumption n < p + 2 is satisfied. Recently,
Duzaar, Kristensen and Mingione [DKMO07] considered weak solutions u € W1P(Q,RV),
p € (1,00), of the homogeneous Dirichlet problem corresponding to (7.1) and developed
a technique which allowed them to carry these estimates up to the boundary, implying in
particular the existence of regular boundary points provided that n —2a < n — 1 (or equiv-
alently o > %) is satisfied. To be more precise, the authors obtained for every a € (%, 1]
that almost every boundary point is regular if the coefficients a(x, z) have no u-dependency
or if the low dimensional assumption n < p + 2 holds. In the quadratic case this result was
improved in two different ways: on the one hand, inhomogeneities with controllable growth
were included, and on the other hand the condition on « was sharpened to a > % — ¢ for
some number € > 0 stemming from an application of Gehring’s lemma. We mention that
various results establishing better estimates for the (interior) singular set of minimizers of
variational integral can be found in [KMO06].

In the following we shall extend the results in [DKMO7] for p € (1,2) to inhomogeneous
systems under a controllable growth condition and the assumption o > % To this end,
in a first step we will ensure the existence of regular boundary points for systems with
a(x,u,z) = a(z,z). In a second step, we will use an iteration procedure to extend this
conclusion to systems also depending on the weak solution u, provided that n < p+ 2. For

the exact statements see Theorem 7.1 and Theorem 7.2 in the next section.

We close this introductory part with some remarks about the ideas behind the arguments
and the techniques used within this section. Roughly speaking, the strategy can be described
as follows: To simplify matters we initially consider coefficients of the form a(z,z) which
are Lipschitz continuous (or even differentiable) with respect to the z-variable. We may
differentiate the system similarly as in Chapter 4.2 and obtain the existence of second order
derivatives of the weak solution in a suitable Sobolev space. Hence, we find

dimy(Singp,(Q)) < n -2,

see [GM79, Theorem 4.2] and [Ive79]. Weakening the regularity condition on the coeffi-
cients by imposing only a Holder continuity condition with an arbitrarily small exponent,
we trivially know that

dimsc(Singp, () < n

i.e., the upper bound on the dimension of the singular set reflects the the regularity of
the coefficients with respect to x. This gives the impression that the degree of Holder
continuity of the coefficients is related not only to the regularity of the solution (namely
that Du is locally Holder continuous with the same exponent), but also to the size of the
singular set. Working from this observation, Mingione [Min03b] accomplished in some sense
an interpolation between Lipschitz continuity on the one hand and Hélder continuity on
the other: for arbitrary exponents a € (0, 1) the existence of higher order derivatives of u
cannot be ensured, but it is still possible to differentiate the system (7.1) in a fractional
sense. This leads to the desired estimate, namely that the Hausdorff dimension of the set
of (interior) singular points does not exceed n — 2a, via suitable fractional Sobolev spaces
and a measure density result. If we allow the coefficients a(x, u, z) to depend additionally on
u itself, the situation becomes more complex and the estimates are technically much more
involved. To follow the line of arguments from above, we have to investigate the regularity of
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x +— (x,u(x)). If the weak solution u is a priori known to be everywhere Holder continuous
then x — (z,u(x)) is also Holder continuous and the arguments apply with only marginal
modifications. However, in general this map is no longer continuous, because u may exhibit
irregularities. At this stage the fact that u solves the Dirichlet problem (7.1) comes into play:
in low dimensions partial Holder continuity of u is already ensured outside of closed subsets
of Hausdorff dimension less than n —p (see Chapter 6), and therefore the map x — (z,u(z))
is regular at least on a “large” subset of €. In other words, the set of points where u is not
continuous has sufficiently small Hausdorff dimension, hence, we may restrict the analysis of
Du to the regular set Reg,, (2) of u, and we still arrive at a good result for dimg(Singp,,(€2)).
The fact that the Holder continuity of the coefficients with respect to x is decreased by the
presence of u is compensated for in a last step by an iteration technique which leads to
dimg((Singp,,(22)) < min{n — 2a,n — p}.

This method relying upon fractional differentiability estimates for the gradient Du was de-
veloped by Mingione [Min03b, Min03a] for elliptic systems and is based on an interpola-
tion technique dating back to Campanato, cf. [CC81, Cam82a]. It was later extended to
parabolic systems by Duzaar and Mingione [DMO05], and by Bogelein [B6g07, Bog] to higher
order parabolic systems. In this chapter we are interested in the situation at the boundary,
so we will explain the main ingredients for the up to the boundary approach introduced by
Duzaar, Kristensen and Mingione [DKMO07], and in the sequel we adapt them to inhomoge-
neous systems. We highlight that, by testing the system (7.1), up-to-the-boundary estimates
for classical differences of the form |V (Du)(x+hes)—V (Du)(z)| can only be found for tangen-
tial directions. When working with partial derivatives, an estimate for the normal direction
follows immediately by differentiating the system. This is no longer possible for our system
when considering derivatives of only fractional order. To overcome this difficulty, i.e., to
prove an appropriate difference estimate also for the normal direction, an indirect technique
was introduced in [DKMO7]: a family of comparison maps up € u + I/VO1 P hoe (—=1,1), is
constructed. Here, uj, stands for the unique solution of some regularized system

—diVah(‘,DUh) = b(-,u,Du),

with continuous coefficients ay(-,-) which satisfy growth conditions analogous to a(:,-,-).
Such systems are obtained via a regularization procedure involving both the original co-
efficients a(-,-,-) and the specific solution u. Due to the comparison results in Chapter
4.2, we infer that DV (Duy) exists and hence, appropriate estimates for the differences
|V (Dup)(x + hes) — V(Duy)(z)| are available for all directions and every fized number
h. By a standard estimate for |V (Duy) — V(Du)|, this allows us to deduce the missing
normal estimate for Du. These estimates have to be iterated: in each step, additional higher
integrability is gained for Du and is then carried over to Duy via Calderén-Zygmund type
estimates (provided in Chapter 5) in order to enable the next iterative step. We arrive at
V(Du) € W52 for every s < a, and the statement concerning the Hausdorff dimension of
the singular set then follows immediately.

Finally, we remark that it is not clear to what extent the estimates for the Hausdorff dimen-
sion of the singular set may be improved. Up to now, the bound depends on the parameter
«a. While one cannot rule out that the dependence on « is only due to technique, it is be-
lieved that this dependence is a structural feature of the problem concerning the Hausdorff
dimension of the singular set. As a consequence, the question of the existence of regular
boundary points for Hélder exponents « € (0, %] remains open for general nonlinear systems.
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7.1 Structure conditions and results

We impose on the coefficients a: Q x RY x R™N — R™V standard conditions of subquadratic
growth: the mapping z — a(x,u,z) is a continuous vector field, and for fixed numbers
0<v<L,1<p<2and all triples (z,u, 2), (Z,, z) € QxRN x R™V the following growth,
ellipticity and continuity assumptions hold:

(H1) a has polynomial growth:

p—1

la(z,u,2)] < L(1+]2%) 7,
(H2) a is differentiable in z with continuous and bounded derivatives:
—2
|D.a(z,u,z)] < L(1+ \2\2)% ,
(H3) a is uniformly strongly elliptic, i.e.,

—2
Daa(z,u,2) XA > v(1+4]22) T A2 ¥AeR™W,
(H4) There exists a nondecreasing, concave modulus of continuity w : Rt — [0, 1]
such that w(s) < min{1,s*} for all s € R" and

la(z,u,z) —a(z,u,2)] < L(1+ \z|2)p771w(|:c —Z|+ [u—1l),

i.e., the conditions (H1)-(H4) of the last chapter with p = 1. We remark that the latter
condition (H4) will be of importance in the following. It prescribes uniform Hoélder continuity
(for fixed z) with respect to the (z,u)-variable with Holder exponent «. Moreover, we
assume the inhomogeneity b: Q x RV x R™ — RY to be a Carathéodory map, that is, it
is continuous with respect to (u, z) and measurable with respect to x, and to satisfy for all
(z,u,2) € A x RY x R a controllable growth condition of the form:

p—1
2

(B1) |b(z,u, 2)] < L(1+]2%)
Our main theorems in the chapter provide appropriate upper bounds for the singular set

Singp,,(0Q) which in turn guarantees the existence of regular boundary points. The first
result is concerned with systems of type (7.1) where the coefficients do not depend on u:

Theorem 7.1 (cf. [DKMO7], Theorem 1.1): Let Q be a domain of class CH® and let
u € WHP(Q,RYN) be a weak solution of the Dirichlet problem (7.1) under the assumptions
(H1)-(H}), (B1) and g € CY*(Q,RYN). Furthermore, let the vector field a(-,-,-) be indepen-
dent of u, i.e., a(x,u,z) = a(z,z). If

1

a> g,

(7.2)

then H"1-almost every boundary point is a reqular point for Du.

Furthermore, for general systems we obtain the following result in low dimensions:

Theorem 7.2 (cf. [DKMO7], Theorem 1.2): Let Q be a domain of class CH® and let
u € WHP(Q,RYN) be a weak solution of the Dirichlet problem (7.1) under the assumptions
(H1)-(H}), (B1) and g € CY*(,RN). Assume further

a > and l<m <p<ym<oo. (7.3)

DN | =
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Then there exists a positive number ¢ depending only on n, N, 1,72, %, ||g||01,a(Q RN) and
0 such that if

p>n—2-9 forn > 2| (7.4)

then H"'-almost every boundary point is a reqular point for Du.

7.2 Smoothing

In what follows we concentrate on the (partially) boundary value problem

{ —diva(-,u,Du) = b(-,u, Du) in Q5 , (7.5)

u =0 on I'y,

where all assumptions mentioned above are fulfilled with (2 replaced by Q3. We next con-
struct a family of regularized vector fields aj,: Q7 x R™Y — R™V || € (0,1], out of both the
original coeflicients and the weak solution u € Wll’p (QF,RY) such that the new coefficients
depend only on (z,z) and are smooth with respect to z for every fixed h. Moreover, the
dependency with respect to h reflects the regularity properties of x — wu(x) in a quantifiable
way.

We first note that due to the uniform continuity of the coeflicients with respect to the
(x,u)-variable for fixed z, i.e., the condition (H4), we can extend a(-,-,-) for every fixed
(u,2) € RV x R™ to a vector field a: Qig x RN x R — R™V still satisfying all the
assumptions. Now we extend a(-,-,-) to a new vector field still denoted by af(-,-,-) defined
on Q x RN x R™. This extension is as usually performed by even reflection:

a(z,u,z) :=

a(z,u, z) T € @,
{ ali(x), u, 2) reQ\Q;
where i: R" 3 (2/,2,,) — (2, —25). The extended vector field obviously still satisfies the
assumptions (H1)-(H3). For condition (H4), it only remains to verify the case where z € QF
and Z € Q2 \ Q5. We then find a point & € I's such that |z — |, |Z — Z| < |z — Z| and

a(z,u,2) — a(Z, 4, 2)| < |a(z,u,z) —a(@,u,2)| + |a(@,u,2) — a(Z, T, 2)|

IN

p—1
2

IN

L[w(lz — &) + w(|F — | + [u—al)] (1 + =)

< 2Lw(lz —z| + [u—al) (1 + [2]?)

Thus also (H4) is satisfied replacing L by 2L if required. In the same way we extend the
map u (still denoted by u) preserving the regularity properties of the original one, i.e.,
u € WHP(Qqg,RY), setting

{ u(z) x € Qig -

For the construction of an appropriate smoothing of the coefficients a(,-,-) we proceed as
follows: we fix a smooth, positive, radially symmetric convolution kernel ¢ € C5°(B;) such



7.2. Smoothing 135

that fB1 ¢dr =1. For 0 < |h| <1 we define
on(w.2) = [ alat |hlyute+ 1)) o) dy
1
— 0 [ alulw).2) o) dy
B (z)

for every z € Qq_jp and z € R™Y . Finally, we define the difference-averaged operator
pointwise by

m(@) = f @]y = { e+ lily) ()] dy.

1

In the next step we prove the following properties of the smoothed coefficients (see [DKMO7,
Section 3)):

Proposition 7.3: Assume that the coefficients a(-,-,-) satisfy the conditions (H1)-(H/4) on
Q2. Then the following statements for the smoothed coefficients ap(-,-) defined above hold
true:

(h1) an(w,2)] < L1+
(h2) |D.an(z,2)| < L(1+|22)"7,
(h3) D.ap(z,2)A- XA > v (1+]22)"T |2,
(h4) (an(e,22) — an(z,21)) - (22— 21) 2 L) v (1 + 21 + [222) % |22 — 21,
(h5) |Dsap(z,2)| < c(n, | D@l oo (p,)) L R w([B]) + w(mn(u)(@))] (1+ |2 )T
(h6) lan(z,z) — a(z,u(z),2)| < c(n, [|DY| poo(p,)) L [w(|h]) + w(mn(u)(z))] 1+,
(1) an(z,2)-z > ¢ Hp)v |z’ —elp, L) v
for all z,z1, 22, A € R™ and x € Q2_|n|; and all constants c are independent of h.

PROOF: The first three properties follow immediately from (H1)-(H3) since the smoothing
procedure affects only the (z,u)-variable. For the proof of (h4) we note that for all z1, 29 €
R™ and y € Qs , due to (H3) and Lemma A.2, there holds the pointwise inequality

-2
v (L4 2+ 12) 7 [z — 21

| /\

/1(1 T le1 4tz — 20))E dt |23 — 21
< / D.a(y,u(y),z1 +t(z2 — 21)) dt (z2 — z1) - (22 — 21)
= la(y, u(y), z2) — aly, u(y), z1)] - (z2 — 21) -
Convolution then yields the desired inequality:
) (Lt + 2T |2 - 2

<[ ol 0000 22) ol 0] 6O - (2= 2

= [an(@, 22) — an(@,21)] - (22— 21) -
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In order to infer (h6) we use (H4), subadditivity and Jensen’s inequality (keeping in mind
the concavity of w) and see

lan(z, 2) — a(z, u(z), 2)|
= | [ late -+ 1ty ute + 1419),2) e, u(@),2)] o)
<L [ w(hllyl +lute + hly) — u(@) o) dy (14 1)
< L (sl + clm) f olimn@@) 6 dy) (14 1287
< L (w(Ih) + e(n) D6l ey ]{B Iy )@l dy) ) (14 12P)

p—1

= L (w(h]) + c(n, [ Dol oo ,)) w(mn(u) () (1 + [2*) =

For (h5) we have to differentiate the kernel and use the fact that fBl a(z,u(z), z)0y(y) dy
vanishes. This finally allows us to proceed analogously to above:

Daan(z,2)] = [~ 10 [ ), =) (D2 () ]
i) (@

= I [ ata+ bl e + b19),2) 0000 ]

= I [ fato -+ bl e + B1). ) = a(e. ). 2)] 0,000 dy

< Le(n) b~ ||D¢>|!Loo(31)]{B w(Ihllyl + 7y (@) (@)]) dy (1 + [22)

IN

— p—1
c(n, | D@l e (3,)) L 1A w(|B]) + w(mp(u)(2))] (1 + [2*) =
The last property (h7) follows immediately from (h1), (h4) and Young’s inequality:
ah($,2) TR = (ah(x,z) - ah(:r,O)) K 2ay ah(:v,()) Tz
—2
T p)v (1+ |27 |2 — L2
) vzl —elp)v —v(elzlP +e(p, 1))

v Vv

which is the desired estimate for a suitable choice of e. |

Remark 7.4: In this chapter we also consider the particular situations where the vector
field a(z,u, z) = a(x, z) does not explicitly depend on u or where we argue under the low
dimensional assumption, for which the weak solution u is a priori known to be Hoélder con-
tinuous (at least outside a set of H" P measure zero and therefore in particular outside a
set of H{"~! measure zero, see Theorem 6.1). This allows us to simplify or improve the
representation in the proposition above, and therefore, to obtain even Holder continuity of
ap(+, ) with respect to z:

1. The case a(x,u,z) = a(x, z): we observe that the comparison of u(z + |h|y) and u(x)
does not appear in the proof of (h5), (h6) and thus leads to

(h5)'  Daane, )| < en) L[|~ M((h) (1L+ %)%
(h6)'  Jan(e,2) — a(e,u(z), 2)| < e(n) Lw(h]) (1 + |23
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Furthermore, the Holder continuity of a(-,-) with respect to z is preserved, and we
have

p—1

2 .

(h8)'  lan(x,2) —an(y, 2)| < e(n) L]z —y|* (1 +|2?)

2. The case u € CO(Q3, U T2, RY) for some A, d € (0,1): we note that u is extended
via even reflection to a map u € C%*(Qaq, RY) and obtain

(h8)  lan(z,2) — an(y, 2)| < e(n, [ulcon) Llw —y|** (1+ |27

for all z,y € QF and 0 < |h| < d.

The dependency on || D¢|| (g, is omitted here since the convolution kernel ¢ was chosen
fixed. We further remark that in both situations the constants are independent of h.

For the proof of the Holder continuity (h8) we first observe that case 2, where Hélder con-
tinuity of the weak solution w is already known, is easily traced back to case 1 by setting
a(xz,z) := a(z,u(x),z): here we have to keep in mind that the constant L and the mod-
ulus of continuity w in condition (H4) then have to be replaced by some new constant
L = L¢([u] o) and a new modulus of continuity & satisfying &(t) < min{1,#%}},

To prove (h8)! we have to distinguish two cases: using the simplified representation (h5)?
we infer in the case when |z — y| < h:

1
(a2 = an(y2)| = | [ Doty 4w =9).2)- (0 =)t

—1
clh[* Mo =y (1427

p—1
2 .

IN

A

cla =yl (1 + |2?)

Otherwise if |z — y| > |h| we conclude from (h6)! and (H4)

IN

|ah((13,2:) - CL(.T,Z)| + |CL($,Z> - a(y) Z)| + |a(y7z) - ah(?}, Z)|
W + 2 —yl°] (1 + 212
cle—yl* 1+ 27,

lan(z,2) — an(y, 2)|

A

IN

which is the desired estimate (h8)!. We note that for vector field of type a(z,u, z) = a(z, 2)
we did not need the assumption that the map u is Holder continuous.

7.3 A comparison estimate

This section provides a comparison estimate which will be the crucial point for the deriva-
tion of an appropriate fractional Sobolev estimate and therefore for the proof of our main
theorems. Let A be a bounded Lipschitz domain such that de c AC Qi", d € (0, %]
and let u € Wll’p (QF,RY) be the fixed solution of the boundary value problem (7.5) used
in the construction of the vector fields {a;} above. We further assume that the map u is
defined on the whole cube using even reflection and that the inhomogeneity b(-,-,-) obeys

the controllable growth condition (B1).
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Let up € u + Wol’p(A, R™) be the unique solution to the Dirichlet problem

(7.6)

—divap(-,Dup) = b(-,u, Du) in A,
up = U on 0A.

Since the right-hand side satisfies b(x,u, Du) € LP/®P=D(A RN) ¢ W=1P(A,RYN), the ex-
istence of wy follows in a standard way via the theory of monotone operators (in view of
(h7) the monotonicity property is guaranteed), see [Lio69, Théoreme 2.1, page 171]. More-
over, uniqueness follows from (h4). In the first step, we shall find an energy-estimate for
the p-Dirichlet-functional with more or less the same calculations which led to (6.13), more
precisely, we derive:

/ |Duy|P do < c/(1+ |Dul?)? da , (7.7)
A A

where the constant ¢ = ¢(n, N, p, %) is independent of h. Testing the system (7.6) with u, —u
we infer from (h7), (hl) and Young’s inequality:

/ | Dup|P dz < c/ (an(x, Dup) - Duy + 1) dz
A A

= C/A (an(z, Duy) - Du+ b(z,u, Du) - (up, — u) + 1) dw

IN

ca/ |Duh|pdx+c(s)/(1+|Du2)§dx+c/ b(z, uw, Dul |uy, — u|dz .
A A A

Applying (B1), Young’s inequality and the Poincaré inequality (note here A C Q7 such that
the constant ¢ remains independent of A) we estimate the last integral via

/|b(m,u,Du)||uh—u|da} < 5/ |uh—u|pd:c+c(L,g)/(1+|Du|2)’5dx
A A A

IN

CP5/ |DUh|pdﬂf+C(L,s)/(1+|Du]2)§dx.
A A

Choosing ¢ sufficiently small yields the desired energy-estimate (7.7).

Exploiting the facts that uj solves the system (7.6) and that u solves the system (7.5) we
compute via Lemma A.1 (iv) and (h4)

2 2 2\ 5% 2
\V(Dup) = V(Du)|"do < ¢ | (14 |Dul* 4 |Dup|?) 2 |Duy, — Dul” dx
A A
< c/ lan(x, Dup) — ap(z, Du)] - (Duj, — Du) dz
A
= c/ b(z,u, Du) - (up, — u) dx — c/ ap(z, Du) - (Dup, — Du) dx
A A

= C/A la(x,u, Du) — ap(x, Du)] - (Dup — Du) dz (7.8)
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1

where ¢ = ¢(n, N,p)v~". This last integral is estimated applying (h6), Young’s inequality,

Lemma A.1 (iv) and (7.7), and we arrive at

C/A la(z,u, Du) — aj,(x, Du)| - (Duy, — Du) dz

IN

cL/ (w(h]) + wlmn(u)(@))] (1 + |Duf?) 5 | Duy, — Dul dx
A

IN

5/(1 +|Dul + |Dup|2)*2*| Dup — Dul? da
A

+ 6(6)/ [w(B]) + w(mn()(@)]*(1 + [Duf* + [Duy ) da

IN

A
2 2a 2%
ce/A}V(Duh)—V(Du)\ dz + c|h| /A(1+|Duy) d
—i—c/Aw(Wh(u)(x))Q(l +1Dul + |Dun )8 dz,

and the constant ¢ depends only on n, N,p and % Choosing ¢ in dependency of these
quantities sufficiently small, we can absorb the integral of |V (Duy) — V(Du)|? in the last
inequality on the left-hand side of (7.8) and we finally arrive at the conclusion

/A|V(Duh)—V(Du)|2da¢
< c(Jnie /A (1+|Duf?)% dx + /A w(mn(u) (@)2(1+ |Dul + |Duy )8 dz) - (7.9)

where ¢ = ¢(n, N, p, %) As noted in the remark at the end of the last section the esti-
mates become much less complicated in the case of vector fields of type a(z,u, z) = a(x, 2).
Therefore, applying (h6)! instead of (h6), the last integral on the right-hand side in (7.9)
disappears, and we find the inequality

/ V(Duy) = V(Du)|*dz < e(n, N,p, 5)\hl2“/<1+ |Dul?)? dx. (7.10)
A A

7.4 A decay estimate and proof of Theorem 7.1

In the next step we derive a decay estimate for the integral of 7, ;(V(Du)). Here the map
u is again the fixed weak solution to the Dirichlet problem (7.5) used for the construction
of the family {az}. In what follows up € u + VVO1 P(A,RY) denotes the unique solution of
the Dirichlet problem (7.6) where A is a bounded Lipschitz domain with Qj{d C ACQf,
d e (0, i] to be specified later. For the finite difference operator 7 ; we will always assume
h € R, 0 < |h| < d with h > 0 when dealing with the normal direction s = n.

The crucial point for the decay estimate is the following: the system (7.5), which we have
introduced above, is exactly of the form (4.1) considered in Chapter 4 where we have derived
comparison estimates for inhomogeneous systems with z-dependency; due to the properties
(h1)-(h3) and (h5) stated in Proposition 7.3 the smoothed coefficients ap (-, -) satisfy all the
required conditions with

(@) = |7 [w(lh]) + wlm (u)(2)]
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(and with appropriate constants which were also computed in Proposition 7.3). Furthermore,
setting G(x) = L7!b(z,u(x), Du(z)), the controllable growth condition (B1) guarantees
also condition (C5) to be fulfilled. Now the application of Theorem 4.2 allows us to obtain
the existence of second derivatives for the comparison map up, and we find V(Duy) €
Wh2(Q5,, R™) with

ID(V(Dup))[de < < [ (1+|Duf® +|Duy?)? da
+ d? Jor

di Q4d

C

+ 612|h|2/ [w(|h|) +w(7rh(u)(x))]2 (1 + \Duh\2)

+
Q4d

P
2

dx

for a constant ¢ depending only on n, N,p and £. The existence of D(V(Duy)) then yields
(note h > 0 for the normal difference operator 7, p):

| |reatVDu) do < e [ |DOV(Duw)) da
Q Q

d 2d

Keeping in mind w(t) < t¢, we conclude from the last two estimates and the energy estimate
(7.7) (with @, C A) that

c 2 »
[ v Pas < U= [ D) i
v | (elm@)? (1w e, )

and the constant ¢ = ¢(n, N, p, %) is independent of h. By the following comparison argument
this yields the desired decay estimate for 7, 5 (V (Duy)) replaced by 75, (V (Du)):

/+ ron(V(Dw)(@) 2 de < 3 / |V(Du(a + hes)) — V(Dun(e + he) e
Qg Qg

+ 3/ |75 1 (V (Dup)) ()| de +3/ |V (Dup(x)) — V(Du(x))| de .
Qf Qi

Since |h| < d, we can estimate the first and the last integral on the right-hand side of the

last inequality by 6 [, |[V(Duy) — V(Du)|? dx, for which in turn we apply the comparison

estimate (7.9) from in the previous section. Hence, in view of (7.11) we finally derive

| |2a

/Q+ rn(V (D) dr < Z? /A(1+ |Duf?)

d

r
2

dx

b
o [ (wm@@) @+ DuP +1Dw)E de, (112)
Qg

and ¢ depends only on n, N, p and %

For vector field of the form a(z,u,z) = a(z,z) we derive a simplified version of the last
inequality: via (h5)! we may apply Theorem 4.2 for v = w(|h])/|h] < |h|*!, and the
application of (7.10) instead of (7.9) then yields

c ’h‘Qa

/Q+ |75 0 (V (D)) |* dz < = /A(1+\Du|2)

d

2
2

dx (7.13)

for ¢ having the same dependencies as above. Choosing A = Q7, the estimate (7.13) for
vector fields of this special type leads to
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Proposition 7.5: Let u € W'P(Q5,RY) be a weak solution to the Dirichlet problem (7.5)
for coefficients of the form a(z,u,z) = a(x,z) under the assumptions (H1)-(H4) and (B1).
Then V(Du) € W2(QF,R™N) for every s < a and every d € (0,1/4). Moreover, we have

Du € WP(QF , R™Y).

PROOF: The fact that V(Du) € W*2(QF,R"V) for any s < o and d € (0,1/4) is easily
inferred from (7.13) and Lemma 2.4 applied with the choice G = V(Du). The length d of
the cube has now to be chosen in (0, 1/4) instead of d € (0, 1/4] (for which the estimate (7.13)
holds), because the conclusion of Lemma 2.4 only follows on smaller (half-) cubes. In order
to obtain the assertion concerning Du we first pass from (7.13) to the corresponding decay
estimate for 7, ,(Du) via Lemma 2.6 and then apply Lemma 2.4 with the choice G = Du.
This yields the desired estimate (the assumption o > % is not needed here). O

The previous proposition allows us to prove our result concerning the existence of regular
boundary points in the situation without an explicit dependency on the wu-variable:

PROOF (OF THEOREM 7.1): Following the reasoning in Section 3.2, see also [DKMO07, proof
of Theorem 1.1], we first observe that, due to the regularity assumption on g, we are in a
position to reduce the Dirichlet problem (7.1) to the study of systems with zero boundary
values ¢ = 0. Furthermore, the regularity of 02 allows us to flatten the boundary locally
around every boundary point zg € 02 by a transformation whose regularity is determined
by that of 0€2. We again refer to Section 3.2 and the arguments leading to the associated
Dirichlet problem (3.15). Thus, it is sufficient to assume in the sequel the model situation
of an upper cube ) = Q; , and to prove that almost every point on I' is in fact a regular
boundary point, i.e., that it belongs to the set Regp, (I'). Since the Hausdorff dimension
is invariant under bi-Lipschitz transformations, a standard covering argument then yields
that an estimate for the Hausdorff dimension of the set of singular boundary points on I'
(for a solution of a problem of type (7.5)) implies a corresponding estimate for the singular
boundary points on 012, i.e., for Singp,, (09).

We recall from Chapter 3, Theorem 3.14 that we have the following inclusions for weak
solutions u € er’p( 5, RY) of the model situation: Singp,(I'2) C £1 Uy C ¥ U X5 where
o 2
= {y el : hmmf][ V(Dpu) — (V(Dpu) | dr > 0},
Bo(y)NQ; ‘ " ( " )Bp(y)ﬁQ2 ‘

p— 0T

1= (o g (VO = ).

p—0

and analogously with the full derivative Du instead of only the normal derivative D,u

. e B 2
5= {y el : hmmf]ip(y)m%r V(Du) = (V(Dw) | do > o},

p—07F
¥ = {y ely: lifl)rrisolipKV(Du))Bp(y)mQ;‘ = oo}
(for the second inclusion see the remark below). Our next aim is to show the upper bound
dimg¢ (] UX5) < n— 1 on the Hausdorff dimension of the sets ¥ and ¥5. We note that it

is sufficient to prove
dimgc (SJUS5)NTy) < n—1
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for some fixed number d € (0, %) because we may cover 0f) by a larger number of charts,

depending on the smallness of d. Keeping in mind the assumption (7.2), i.e., a > %, we

fix a number s € (3, ), and conclude from Proposition 7.5 that V(Du) € W*2(Q}, R").
Lastly, the application of Proposition A.13 (with 6, g replaced by s,2) yields

dimgc (ZTUS5)NTg) <n—2s <n—1.

This finishes the proof of the theorem. O

Remark: For the sake of completeness, we sketch the proof for the inclusion ¥ U X9 C
Y7UY5 (see [DKMO7, Remark 5.1]): we consider y € T'o\ (37UX%) and show y € T's\ (£;UXs).
By assumption we find M < oo such that

sup (VD) g, gz | = M-

Furthermore, since the function V: R™ — R™ is a bijection we find A = A(p) € R™Y such
that

V(A4) = (V(Du))BP(y)mQ;
holds true, and via Lemma A.1 (i) we have |A| < ¢(M). Then, in view of Lemma A.1 (v),
we compute

V(Dnu) — (V(Dyu) 2dr < ][ V(Dnu) — V(Ap)| da
A VD) s fPae < f ] |

< ¢(n, N,p) ]l ‘V(Dnu—An)‘2dx.
Bp(y)ﬂQ;r

Furthermore, the fact that ¢ — V(¢) is monotone nondecreasing on Rt and |D,u — A,| <
|Du — A| allows us to calculate further

V(Dyu) — (V(Dpu)) NPdr < c(n,N,p) ][ V(Du— A) ? d
]{Bp(y)ﬁc’ez+ | B”(y)m%} Bp(y)NQ3 | |

< ¢(n, N, p, M) ][ V(Du) — V(A)[ da
Bp(y)ﬂQ;

where we have taken into account Lemma A.1 (vi). Recalling the definition of A we finally

obtain for all radii p > 0:

2
]{Bp(y)sz+ [V (Do) - (V(Dnu))Bp(y)ﬁQSr} dr

< e(n, N.p, M) ][
Bp(?J)ﬁQgr

Hence, y ¢ X;i. It still remains to bound the mean values ’(V(Dnu))Bp(y)ﬂQ;r|: here we

proceed similarly and arrive at the conclusion that for all radii p > 0 sufficiently small there
holds (keeping in mind y € I'y \ (X} U %))

V(D) = (V(Dw) ot | da.

|(V(Dyuw)) V(Dyu) — V(Ay)|dz + |V (Ay)|

<
ptwna; | < ]épw)mcz;}
1
< ¢(n,N,p, M) (][ \V(Du) — V(A)\Qdaz) C V()
Bp(y)ﬁQ;

< ¢(n,N,p,M).
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Combining the latter inequality with the previous estimate we have shown y € '\ (31 UX9)
and thus the asserted inclusion.

All the calculations leading to Proposition 7.5 where based on a comparison principle which
works as well for cubes in the interior. Hence, we also obtain V(Du) € W*2(Qq, R™) for
every s < « and every d € (0,1/4) for cubes Qg C €. Arguing exactly as in the proof of
Theorem 5.1 on global estimates of Calderén-Zygmund type we may combine the estimates
in the interior with the estimates at the boundary and use a standard covering argument in
order to infer the following global estimate. We mention that in this situation we have to
keep in mind the fact that the fractional Sobolev norm is super-additive with respect to the
domain of integration.

Theorem 7.6 (cf. [DKMO7], Theorem 5.1): Let u € WP (Q,RY) be a weak solution of
the Dirichlet problem (7.1) with g € C*(Q,RY) under the assumptions (H1)-(H/) and (B1).
Furthermore, assume that the coefficients are independent of u, i.e., a(x,u,z) = a(z, z).
Then V(Du) € W2(Q,R™N) for every s < a. Moreover, we have

Du € W*P(Q,R™).

As a consequence, in view of the Sobolev embedding theorem for fractional Sobolev spaces, we
obtain the following higher integrability result which provides, in contrast to the application
of Gehring’s Lemma, a quantitative improvement of the higher integrability exponent:

Corollary 7.7: Let u € WHP(Q,RY) be as in the previous Theorem 7.6. Then there holds:

np
n —2a

Du € LY(Q,R™Y) forall t <

PrOOF: Applying the embedding Theorem A.10 for the function V (Du) € W2(Q, R™Y) for
every s < a, we obtain V(Du) € L}(Q,R™) for all £ < —22_. Hence, in view of Lemma A.1

n—2a”

(i), the statement of the corollary follows. O

7.5 Proof of Theorem 7.2

We proceed here analogously to [DKMO07, proof of Theorem 1.2]. First we define the number
d introduced in (7.4) in the statement of the theorem as follows:

§ = min{él(";m,@} >0  ifn>3, (7.14)

where the number 4 is given in Theorem 5.1, and 3 comes from Theorem 6.1. We emphasize
that a condition of type (7.4) is not required if n = 2. Thus, (keeping in mind that we consider
inhomogeneities obeying a controllable growth condition) ¢ depends only on n, N, p and %
Furthermore, we assume for all the estimates below the low dimensional assumption

p>n—2-94. (7.15)

We next fix a sequence of domains {Q, }ren of class C? such that for all & € N we have the
inclusions:

Qly., €% C QL CQp Q. (7.16)
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where

1 _dy _dg
2’ o4
In particular, this means Iy, , C Qp and Q) C Qf for all k € N. We now start with a

higher integrability estimate for the derivative Du of the weak solution to our model system
(7.5) of an upper half-cube:

Lemma 7.8 (cf. [DKMO7], Lemma 6.2): Let u € W'P(QF ,RY) n CONQT,RN), X €
(0,1], be a weak solution of the Dirichlet problem (7.5) under the assumptions (H1)-(H4),
(B1) and (7.15). Then, for every t < p + 2a there exists k = k(t) € N such that Du €
Lt( ;,;’RnN)'

PRrROOF: For k € N we define the comparison maps “Z € u+ WO1 P(Qr, RV) as the unique
solution to the Dirichlet problem

{ —divap(-, Duf) = b(-,u, Du) in O, (7.17)

uﬁ =u on 0,

i.e., the Dirichlet problem (7.6) with the choice A := Q. In the sequel, we restrict ourselves
to 0 < |h| < ‘{T’“. We define the sequence

DA
m =0, Mht1 = 77k+7(0‘<2_p)_77’f)’

and, accordingly,
paX pk(1 —A)
ptme 2—p)p+m)

for k € N. We easily check that the sequence {7 }ren is increasing with 7, (2 — p)a. The
strategy of the proof will be the following:

0 =

Du € L""*%(Q+ R™) — Du e Wokrtn(QF

nN +
. R™) — Du e LF

N
Pk+17 2 p ( Pk+1’Rn )

for all v € (0,1) and every k € N. The first implication is performed via employing the
decay estimate (7.12) in an appropriate form, taking advantage of the Holder continuity of
u and applying the Calderén-Zygmund Theorem 5.1; for the latter step, we need the low
dimensional assumption (7.15). The second implication is then a direct consequence from
the interpolation Theorem 2.7. More precisely, we prove by induction that for every & € N
there holds:

2n
(By) / \Du]p+ﬁ de < ¢
Q+

Pk

For k > 2 the constant ¢, depends only on n, N, p, %, a, A, Q_1,k —1,cp_1 and [u]o \

Proof of (By): Since i1 = 0 the assertion of (Bj) is satisfied with ¢; = ||Du||LP(Q+ RN
1>

Proof of (Bx) = (Bk+1): In order to derive (Bj41) we first show that (Bj) implies the
following fractional Sobolev estimate

(B} /Q

|Du(z) — Du(y)[P** -
/Q \x— y|v (p+n1) O drdy < c,

Pk+1 Pk+1
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for all v € (0,1) and ¢, depends only on n, N, p, %,a, A Qs ks cgs [u]corqryy and 7y (ioe.,
the first implication above). For the proof in the case k = 1 we infer from (7.12) for the
choices A = Q4 and d = ds, from the Holder continuity of u with exponent \ and the energy
estimate (7.7) that there holds

/+ |75,h(V(Du))}2dm < c|h|2o‘)‘/ (1+|Dul?)2d
Q Q

B
2

do 1
for every s € {1,...,n} with a constant ¢ = ¢(n, N, p, %) Lemma 2.6 then allows us to
conclude

P A g \EHE
/ |Ts’h(D’U,)‘ dx < c|h|P* (/ (1—|— | Dul )2 )
o of
a z
< c|h? (14 [Dul?)? dz
Qf
for every s € {1,...,n}, and the constant ¢ has the same dependencies as above. The

application of Lemma 2.4 then yields Du € W”""\’p(QXZ,R"N) for all v € (0,1) with the
desired fractional Sobolev estimate (B]). For the proof of (B}), k > 2, we take advantage
of Holder’s inequality, Lemma A.3 (i), the decay estimate (7.12) for the choices A = Qj and
d = djp41 and the inclusions (7.16). Thus, we infer for every s € {1,...,n}

+
7o n (D)™ da
Qdk+1

2

-2
T L (D) () [P da

_/ (14 [Du()? + | Dulz + hey)?) 2

[N]iS)
'B

+
d+1

[SIiS]

< 2(/+ (14 [Du(@)? + |Due + hea) ) 7up(Du) () ? d

Qdk+1
et 21y l—g
X (/ (1 + |Du()])"" >~ Pdw)
Q+

Pk

< ¢(n,N,p) </Q+ }Ts,h(V(Du))‘Qda:) </ —HDUD fkalx)l_g

dy1
_b
2

2n
< c\h|po‘/+ (1 + | Dul)"t 2 da:+cI2 / (1+ |Dul) P*Z Pda;) : (7.18)

Pk

Here we have abbreviated

I = /Q (w(ﬂ'h(u))) ( —I—|Du|2—|—|Duh| )%
k

and the constant ¢ depends only on n, N, p,% and k but is independent of h. We note
that the finiteness of the right-hand side of (7.18) is guaranteed by the induction hypothesis
(Bg). In order to estimate the latter integral denoted by I we will apply the Calderén-
Zygmund Theorem 5.1 in the next step. For this purpose, we first have to check that all the
assumptions of this theorem are fulfilled: in view of Proposition 7.3 (h1),(h2),(h3) combined
with (h8)? in Remark 7.4 (valid for Holder continuous maps u) we observe: (Z1)-(Z4) are
satisfied for the coefficients ay(+,-) of the system in (7.17). Therefore, keeping in mind the
growth condition (B1) on the inhomogeneity, we see that if we have u € W14(Q, RY) for
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a number ¢ € [p, s1], then g := u € LY and LG := b(x,u, Du) € L7, Asa consequence of
Theorem 5.1, the higher integrability of Du may be carried over to Du’fb, and we obtain the
following estimate

/ (1+|Dufi|)qdl‘§ c/ (1+|Du|+|%b(;v,u,Du)\Til)qu
Qp

Qp

q
<c /Qk (1+ |Dul)? dz (7.19)

for a constant ¢ depending only on n, N, p, %,a, A, and [u]pn. In the present situation,

(By;) ensures the higher integrability with exponent ¢ = p + 22%’;, and with n < (2 — p)a,

(7.15) and the choice of ¢ in (7.14) we easily see for n > 3 the following inequality:

Therefore, the assumption ¢ € [p, s1] in Theorem 5.1 holds true. Combining the estimate
in (7.19) with Holder’s inequality and the fact that w(s) < min{l,s*} for all s € RT, we
further find

oL - __om
I<c (/ (1+ |Du|)P+22an; d:v) FleEnRsTTe (/ (wh(u))Qa(HP(;T:)) d:c) T
Q o,

where the constant ¢ has the same dependencies as above. The Hélder continuity of u allows
us to write

(7 (w))

p(2—p) p(2—p) 2np 2
2a(1+23-2)) 2a[14-22°2) = ]-»- 2m,

5 ()

= (mn(w))

o (2—p) _ 7277 L
o0 fulo) PSR P

IN

2np;
In order to estimate (7, (u))? *2=5 on ), we apply Fubini’s Theorem and Jensen’s inequality

to infer for every p > 1:

/ﬂk(ﬂh(u))ﬁdx - /Qk (]{31 u(z + |ly) —U(l’)’dy>ﬁd;c
- / ][ / Du(@ + slhly) ds - \h!y’dy) dx
/Qk ]{91/ |Du(z + s|h|y)|P ds dy dz |h[?

/ ][ / | Du(x)|P dx dy ds |h|P
0 Bl S‘h‘y—i—Qk

<2 / _ [Du(@)? da b7 (7.20)

Pk

IN

where in the last line we have used s|hly + Qi C @), , see (7.16) and the restriction on h,
and the fact that u is extended to Q)2 by even reflection. Combining the last two estimates
(setting p = p + 22 £) we find

27 2np
I S C|h’2a)\+(1—>\)ﬁ / (1 + |Du’)p+27p dx
+

Pk
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for ¢ = ¢(n, N, p, %, a, A, Q, [u]p,x). The latter inequality enables us to calculate further in
(7.18): with

Oc(p+ ) = pad+ (1= X) ;mk

< pa (7.21)

(since we have n, < (2 — p)a) we infer for every s € {1,...,n} and 0 < |h| < %’C:

20y,
‘Ts,h(Du)‘p—Fnk dr < ¢ |h|9’“(p+’7’“)/ (1+ |Du\)p+2—f" dz
Q;k+1 Q;k
by definition of 0, and the constant ¢ depends only on n, N, p, %a, A, Q. k and [u]p  but is
independent of h. The application of Lemma 2.4 yields Du € W7%%:P+7k (ijJr 1,R”N ) for all
v € (0,1) with the desired fractional Sobolev estimate (Bj). Moreover, the constant ¢; has

exactly the dependencies stated in (B},). This finishes the proof of (By,).
It remains to prove (Bj41): to this end we choose v € (0,1) sufficiently close to 1 such that

2Nk n(p + mk)(1 + v6k)

— = (p+ 1+06;) < )

Here, we have used the definitions of 7, and 6y to obtain the first equality. In view of the
fact that (p + ng)0ky < pa < p < n (see (7.21)), we may apply Theorem 2.7 and we obtain
(Br+1)-

Finally, the statement of the lemma follows from the convergence p + 22%’; /' p+ 2. O

p+

This higher integrability result for Du allows us to deduce fractional differentiability for
V(Du):

Lemma 7.9: Let u € WHP(QF,RY) N CO¥2QF,RY), X € (0,1], be a weak solution of the
Dirichlet problem (7.5) under the assumptions (H1)-(H4), (B1) and (7.15). Then, for every
ty < « there exists k = k(t2) such that V(Du) € W2%( ;E,R"N).

PROOF: For fixed t3 € (t2,) we determine v € (0,1) such that to = ary. The application
of the previous Lemma 7.8 for t := p + 2ay yields the existence of k = k(t) for which
Du € Lt(Q:l;_l,R”N ). Keeping in mind

(@) < (wlm(@) 5 < (mw)2,

we infer from the decay estimate (7.12) (with Q;E,Qkfl instead of Q;,A), Holder’s in-
equality, the computations in (7.20) and (7.19) with p = ¢ = p + 2ay the following line of
inequalities:

/+ |71 (V(Du)) | da
Q

dg,

(SIS

2
2

< c]h\m/ (1+ [Dul?) do

k—1

< c|h\2a/ (14 |Duf?)

k—1

+c</
QE—l k—1

< c (B2 + [h2e) /+ (14 [Dul)P*2 do < c|hf?®

PE—1

dx + C/Q (w(7rh(u)(x)))2 (1 + \Du\z + ]Duf’;]?)

dx

p+2ary pigl”/ 2 k|2 % P+12)0¢’Y
(7 (u)) dx (1+ |Dul” + |Dug|?) dx
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for every s € {1,...,n},0 < |h| < C{ch and for a constant ¢ depending only on n, N, p, %,a, A,

Qp_1,k—1, ||[Du||1p , [u]o,x and t2. Lemma 2.4 then yields the assertion of the lemma. O

PROOF (OF THEOREM 7.2): We will proceed close to the proof of Theorem 7.1: first, we
reduce our problem (7.1) to the analysis of an associated Dirichlet problem with zero bound-
ary values on 0. Then, by a covering argument and a local flattening procedure, we reduce
it to the study a finite number of problems of type (7.5) on cubes. As a consequence of these
transformations, the new structure conditions L and v (see e.g. Section 3.2) depend on the
regularity of the boundary data, i.e. on [|g|c1.a(q gy and OS2, which in turn is reflected in
the dependencies of the number § given in the statement of Theorem 7.2.

We again denote by Singp,, (I') the set of singular points of Du on I', and we will now show
the estimate dimg¢(Singp, (I')) < n — 1 on the Hausdorff dimension of the singular set. The
crucial point in the present situation is the following: the fact that we consider only the low
dimensional case, see (7.4), ensures via Theorem 6.1 that u is known to be Holder continuous
on the regular set Reg,(QT UT) of u with every exponent \ € (0, 1-— %;52) (cf. Theorem
6.6 for the model case); moreover, we have dimg(Sing, (QT UT) < n — p. Hence, it suffices
to confine our attention to the regular set of u and hence, to prove

dimg¢ ( Singp, (T') NReg, (QTUT)) < n—1.

We next choose an increasing sequence of sets B /' Reg, (Q1TUT) with B, C Reg, (QTUT)
such that By, is relatively open in QT UT for every k € N, i.e., such that for every & € N there
exists an open set Ay C R with By, = (QT UT) N Ay. Therefore, in view of the continuity
of H™ ! with respect to monotone sequences of measurable sets, we find: in order to prove
Theorem 7.2 it is sufficient to show

dimg¢ (Singp, (T) N Bk) < n—gq (7.22)

for all £ € N and some ¢ > 1. We observe that Lemma 7.8 and Lemma 7.9 still hold if we
replace the cube Q* by any other cube QE($0) for some xg € I' N By; as a consequence of
these lemmas, we then obtain V(Du) € Wt2’2(Q;;R(xo), R™V), and the number p; depends
only on t5 € (0, ). Hence, taking ¢> € (3, ) (keeping in mind the assumption (7.3) on «),
the application of Proposition A.13 yields

dimg¢ (Singp, (') N Q;;R(azo)) <n-—-2 <n-1.

Since xg € I' N By is arbitrary and By, is relatively open in Q* U T, a standard covering
argument yields (7.22) which in turn implies dims(Singp,,(I')) < n— 1, meaning that H"~!-
almost every boundary point in I' is a regular point for Dwu. This finishes the proof of
Theorem 7.2. O
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In this section we continue to study the existence of regular boundary points. We consider

bounded weak solutions u € W12(Q,RY) N L>(2,RY) of the quadratic nonlinear elliptic
System

—diva(-,u,Du) = b(-,u, Du in Q,

{ ( ) = b ) 61)

u=g on 0f).

Here € is a domain of class C1®, g € CH*(Q,RY) for some o € (0,1). The coefficients
a: QxRV xR — R™ are assumed to be Holder continuous with exponent o with respect
to the first two variables and of class C! with respect to the last variable, satisfying a standard
quadratic growth condition. We shall now work on the existence of regular boundary points
under the prerequisite that the right-hand side b: Q x RY x R*™ — R¥ obeys a natural
growth condition (see (B2) in Chapter 8.1 further below) and that the smallness assumption
|u| < M for some M > 0 with 2L M < v is satisfied. The latter condition ensures, see e. g.
[DG00] combined with [Gro02b], that every weak solution u € W12(Q,RY) N L>(Q,RY) is
partially C1®-regular. More precisely, we have:
u e C%(Regp, (Q),RY) and | Sing , (Q)] = 0.

loc

149
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Therefore, the situation with inhomogeneities under a natural growth condition seems to
be closely connected to that under a controllable growth condition, and the same line of
arguments as in the last chapter might be expected to lead to the desired results, but several
critical difficulties arise: The definition of the comparison maps wuy in (7.17) would require
some modifications; however, even if this problem were solved, it is yet not clear how the
higher integrability of Du could be carried over to the weak solution Duy of the regularized
Dirichlet problem (cf. p. 146), because the necessary Calderén-Zygmund theory developed
in Chapter 5 only applies when the right-hand side belongs to the Lebesgue space L%/ (P—1)
for some ¢ > p. This prerequisite is not fulfilled in this case since the natural growth of
b(-,-,-) merely gives L' for some (small) value § > 0 (coming from the higher integrability
of Du). This motivates why we present a different technique introduced by Kronz in [Kro]
where it is a promising approach to up to the boundary regularity results including upper
bounds for the Hausdorff dimension of the singular set, with the flexibility to attack even
higher order systems.

To overcome the difficulties arising from the fact that differences |Du(x + hes) — Du(z)| can
be estimated up to the boundary only for the tangential directions, Kronz [Kro] suggested
to replace the indirect comparison principle from the previous chapter by a direct method.
Introducing slicewise mean values on slices in tangential direction he observed that estimates
for the tangential differences suffice to control the averaged mean deviation with respect to
these slicewise mean values. Using an alternative definition of fractional Sobolev spaces
based on pointwise inequalities, this allows us to derive a fractional Sobolev estimate for the
map an (-, u, Du), which in turn is transferred to the normal derivative of the weak solution
u. Combined with a corresponding estimate for the tangential derivatives of u this leads to
a higher integrability statement for the full gradient Du. Via a standard iteration argument
combined with a measure density result and a partial Holder continuity result for u (outside
a set of Hausdorff dimension less than n — 2) in low dimensions, we then reach the desired
result that almost every boundary point is a regular one for Du.

Finally, we mention that, to this date, the existence of regular boundary points for elliptic
systems with inhomogeneities under a natural growth condition is established only for the
quadratic case p = 2. A positive answer to the same question also for elliptic systems fulfilling
standard assumptions of p-growth with p € (1,00) arbitrary should be obtainable from an
adaptation of the techniques used within this chapter.

8.1 Structure conditions and result

We impose on the coefficients a: Q x RY x R™ — R™V standard conditions of quadratic
growth: the functions (z,u, z) — a(z,u, z) and (z,u, z) — D,a(x,u, z) are continuous, and
for fixed 0 < v < L and all triples (z,u, 2), (Z, 4, z) € Q@ x RV x R™ there holds:
(H1) a has linear growth:
a(a.u, )| < L(1+]2)).
(H2) a is differentiable with respect to z with bounded and continuous derivatives:
|D.a(z,u,z)] < L,
(H3) a is uniformly strongly elliptic:
D.a(z,u,2) A- X > v|AP VXeR™W,
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(H4) There exists a modulus of continuity w: R — [0, 1] with w(¢) < min(1,¢%)
such that

la(z,u, 2) — a(Z,0,2)] < L(1+ |z])w(|lz —Z|+ |u—1]).
For the inhomogeneity b: Q x RV x R™ — RN we assume for all (z,u,z) € Q x RY x R*N

(B2) anatural growth condition: there exists a constant Ly (possibly depending on
M > 0) such that

\b(x,u, Z)’ <L+ Ly ‘Z|p
for all (z,u,z) € Q x RY x R™Y with |u| < M.

The aim of this chapter is to improve | Singp,, ()| = 0 in the following sense:

Theorem 8.1: Consider n € {2,3,4} and a > 1/2. Let Q@ C R™ be a domain of class
Ch and g € CH*(Q,RN). Assume further that u € WH2(Q,RN) N L2 (Q,RY) is a weak
solution of the Dirichlet problem (8.1) under the assumptions (H1)-(H4) and (B2), and
suppose |[ul| oo rry < M for some M > 0 such that 2LaM < v. Then HL-almost every
boundary point is a reqular point for Du.

In the sequel we restrict ourselves again to the model case 2 = Q;, cf. Chapter 7, and study
weak solutions u € W;’z(Q;, RN) N L2 (QF,RY) of the system

—diva(-,u,Du) = b(-,u,Du)  in Q5. (8.2)

By a transformation argument this covers the situation of general inhomogeneous systems
of type (8.1) on arbitrary domains § of class C%®, see Chapter 3.2.

8.2 Slicewise mean values and a Caccioppoli inequality

8.2.1 A statement concerning slicewise mean values

Before introducing slicewise mean values we need some more notation: it will be convenient
to work on cylinders; hence, for p > 0, we define (n — 1)-dimensional balls

Dy(2) = {y e R"1: |2/ — /| < p}
for 2/ € R"!, and cylinders on the upper half-plane
Zy(2) = Dy(2') x (max{0, 2, — p}, 2n + p) = Dp(2') x Ip(2n)

for centres z = (2, 2,) € R with 2, > 0. Given a function v € L(Zg(2),RY), Z,(x0) C
ZR(2), we denote the mean value (v)z,(zq) By (V)zg,p - Furthermore, we define the slicewise
mean value at almost every height x,, € I,((x0)n) via

(0)ag () = ][ o(a ) da

Dp((z0)')

The next lemma enables us to conclude from difference estimates for a map w an appropriate
estimate for the averaged mean deviation with respect to slicewise mean values (see [Kro]):
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Lemma 8.2: Let 0 < %, n>2,7>0, Zy(xg) C QT for some xg € Q* UT'. Furthermore,
assume that v € LP(Z,(x0),RY), p > 1, satisfies

/ |ThevP de < KP|h|™P
Zap( 0

for some K > 0, all e € S ! with e L e, and h € R with |h| < 20p. Then, for every
B € (0,7) there exists a function F € LP(Zs,(x0)) such that

/ [FPdz < c(n.p. . 8) K? p==0P
ng(mo)

and

[

<][r(2) o) = (”)z’m(xn)‘ﬁdxy
][r ][,« (2, 2,) —U(y’,xn)\ﬁdy/daz)% < c(n,g)rﬁF(z)

for every exponent p € [1,p), almost all z € QT UT and all r > 0 such that Z,(z) C Zy,(z0).

PROOF: The proof of this lemma is taken from [Kro]. We choose exponents § < 7, ¢ €
( max{p, %},p) and an arbitrary cylinder Z,(z) C Z,,(zo) with z € QT UT.
Using the definition of slicewise mean values, Jensen’s inequality and the inclusion D, (2') C

Dgyp((0)") we obtain
1
][ ][ (2, ) —v(y’,xn)\qdy'da:>q

~ 1
(£ 1@ = @)tz o)’
Zr(2)
/ o / q 1
CTB ][ / e ’/$n) /:fii’ﬁl‘n” dy/ dx) !
w(2) Do)y Ty
for a constant ¢ depending only on n and . Defining

v(@,x,) — vy, z,)|?
o= [ M),
UP((Z’O))

‘.ZL', _ yl’n—l—‘,—,@q

IN

IN

for v = (2/,z,) € Zsp(x0) we further find

(f, v~ aten)Pda)” < e (£ @ )"

< erf sup ( )(][ " f(x) dac)é

Z;(é)Qng(xo),zez; z
1
= cr? (M*(f)(2))7 = c(n,B)r7 F(2),
where M*(f)(z) is the maximal function restricted to the cylinder Z,,(xg), cf. Chapter
5.2.3; note that the supremum is taken over all cylinders containing the point z. Lemma

5.4 then yields the desired result (M*(f))"/? € LP(Z,,(x0)), provided that we can show
f € LP/U(Zy,(w0)). We next claim: f € LP/9(Z,,(x0)) with

/ fg de < cKP p(m=Pp (8.3)
va(xo)
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for a constant ¢ depending only on n,p,7 and §. To this end we apply Holder’s inequality,
the co area formula and Fubini’s Theorem to find

— q D
/ fade = / / (2!, ) v(lywxn)\ dy’) T g
Zo'p IO Zo’p $0 Dap xo /) ’x - Y |n 4
< (L7 YDy / / (2!, 20) — v(y, 20)|P i de
( Zop(0)  Dop((x0)) |2 —y |(n DG +6p

20p lv(a!, 2,) —v(y, 20)[P
I R K2 (y') dh dx
Up(xo/ /Sn 2(33,) ('fL 1)2“1‘,8]7
/2Up

/ (@', xp) — (2’ + he,zp)|P de dh da
Sn— 2

c(op (n (&

1)/

— clop /
Zo‘p wO
20p

— ¢(op / / / ’T““' o dzdedh,

Sn=2( Zgp(x0) +ﬁ +

and the constant ¢ depends only on n,p and q. Usmg the assumption of the lemma, o < 1

IA

B DE+pp+2-—n

and taking into account the fact that ¢ = q(n, p, 7, 3), we hence conclude
P p 20p »
/ fadx < ¢(n,p,q) K? (ap)(”l)(ql)j{"Q(Sn?)/ p(T=Bpt(n=1)(1-0)~1 5p
ng(.’l?()) 0

= C(n7 p7 7-7 /8) Kp IO(T_ﬁ)p )

provided that (1 —8)p+(n—1)(1—£) > 0 which is equivalent to our choice ¢ > = (57; Lp

p+(n—1)
above. This proves (8.3) and therefore the assertion of the lemma. ]

8.2.2 Caccioppoli inequality revised

In the sequel we will argue under the permanent assumption that the weak solution u of
system (8.2) is Holder continuous on QT with Holder exponent A for some A € (0,1). This
assumption will later be justified by the fact that in low dimensions the weak solution
is a priori known to be Holder continuous outside a set of Hausdorff dimension n — 2 (and
we are interested in the behaviour of Du on the boundary which is of Hausdorff dimension
n—1). The fact that the oscillations of u are hence arbitrarily small in a cylinder — provided
that the side length of the cylinder is chosen sufficiently small — allows us to deduce an up-
to-the-boundary version of the Caccioppoli inequality in a more or less standard way: the
proof follows the line of arguments in the proof of the Caccioppoli-type inequality in Lemma
3.6, but with simplified estimates because on the one hand we consider the quadratic case
p = 2 and on the other hand, due to the Holder continuity of u, we do not need to involve
the smallness assumption |u| < M with 2LoM < v.

Lemma 8.3 (Caccioppoli inequality revised): Letu € WI}’2( T RNL®(QF,RY) be
a bounded weak solution of (8.2) with coefficients a(-,-,-) and inhomogeneity b(-, -, -) satisfying
the assumptions (H1)-(H4) and (B2), respectively. Assume further u € CONQT,RYN). Then

there exist positive constants Cegee = Ecacc(%, %) and peace = ﬁcacc(%, A, [U]CO,A(Q+7RN)) such

that for every & € RN and every cylinder Zy(y) withy € QT UT and yn < p < Peace there

holds:
_ 2
f o ipu-coef it (f [P
Zp2(v) Zp(y) P

for all B € (0,q].

du + p? (14 |¢])*7)
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8.3 A preliminary estimate

Our starting point for all further calculations is the following inequality concerning finite
tangential differences of Du and which is the up to the boundary analogue of [Min03a],
estimate (4.7). More precisely, we consider § € (0,1) and assume u € W%Q( 5, RV N
L>®(QF,RY) to be a weak solution of system (8.2); then for every cut-off function 7 €
C&°(Q1-5,[0,1]) and every tangential direction e € S"~! with e L e,, there holds

/ 772\T€7hDu\2 der < ¢ <|h]2a/ (1 + |Du(zx + he)|2 + |h|72|7'e,hu(x)|2) dx
Q* QT Nspt(n)
+ / (1 + |Du(x + he)\Q) |Te7hu(x)]2a dx
Q*nspt(n)
+ /Q+ (1 + ]Du(ac)\Q) |Te,—h(7727'e,hu(x))| dx) (8.4)

L Lo

YUY p

for all h € R with |h| < §, and the constant ¢ depends only on n, N
For the sake of completeness we here give the proof of inequality (8.4): we test the system

[t]loo and [[ Do

(8.2) with the function ¢ = 7, _p(n*7e pu). Using partial integration for finite differences, we
then obtain

/Q+ Te.h (a(x, u(x), Du(ﬂs))) . (TeﬁDu(x) 772 + 27, pu® Dy 77) dx

= [ bwale). Du@) rnOP g de. (55)
Q+
We next decompose the finite differences 7, (a(z, u(x), Du(z))) as follows:

Ten(a(z, u(z), Du(z)))
= a(z + he,u(x + he), Du(z + he)) — a(x,u(x + he), Du(zx + he))
+ a(x,u(x + he), Du(x + he)) — a(z,u(z), Du(x + he))
+ a(z,u(x), Du(x + he)) — a(z, u(zx), Du(z))
=: A(h) + B(h) + C(h) (8.6)

with the obvious notation. Hence, (8.5) may be rewritten as

C(h) - TenDu(z) n* da
Q+

= — | A(h) - (repDu(z) n* + 27 pu @ Dnn) do
o+
— B(h) - (Tep Du(z) n* + 27 pu ® Dnn) dx
o+
- / C(h) - 27 pu ® Dnndx —|—/ b(z,u(x), Du(z)) - Te_pn(n*Te pu) dz
Qt Qt
= I+ 1T +1IT+1V. (8.7)

In the next step we estimate the various terms arising in the last inequality:
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Estimate for I: Using Young’s inequality and (H4) we obtain for every € € (0, 1):
A(h) - e, Du(x) 772 dr < Lw(!h|)/ (1 + |Du(zx + he)|) |Te.n Du(x)] 772 dx
QT QT

< 5/ |TenDu(x)*n? de +2 L% |h]20‘/ (1 + |Du(x + he)|?) dx .
Qt QT Nspt(n)

Similarly, in view of |h| < 1, we conclude for the second term
A(h) - 27 pu® Dnndz < c(||Dnl|) L \h|aJrl / (1 + |Du(z + he)]) |h]71|7'e7hu\ dx
Qt QT

< c(!anlloo)L!h\2"‘/B ( )(1+ |Du(z + he)|* + || 2|7 pul?) de .
R(T0

Estimate for II: Applying (H4) and Young’s inequality we find
/ B(h) - Ty Du(x) n* dz < L/ (14 [Du(z + he)|) |repu(z)|* |Tep Dul(z)| 0 dz
Qt QT

< 8/ ‘Te7hD’U,(l’)’2 n?de+2L%e ! / (1 + |Du(z + he)|2) ]Te7hu(az)|2°‘ dz ,
Qt QtNspt(n)

and due to the boundedness of © we see for the second term in I1:
/ B(h)- 27 pu® Dyda < 2 L/ Dyl (1 + |Du(e + he))) [repule)|® de
Qt Qt

< el 1D01) L [ (1 Dl + b)) (o) o
Q*Nspt(n)

Before estimating term I/ and the left-hand side of (8.7) we observe that C(h) may be
rewritten as follows

€(h) = a(z,u(x), Du(z + he)) — a(z, u(z), Du(x))

1 -
= /0 D.a(z,u(z), Du(z) + t7e ,Du(z))) dt 7o, Du(z) =: C(h) e, Du(z).  (8.8)

Keeping in mind the conditions (H2) and (H3) on Da(-, -, -) we easily check that the following
upper and lower bounds are available for C(h):

IC(h)| < L and C(h) TenDu(z) - Tep Du(z) > v |1y Dulz)|* .

Estimate for III: Using the upper bound, we compute for term I1] in the same way as in
the estimates of the previous integrals I and I that we have

/ C(h) - 2 pu® Dynde < 2/ ()| [ronDu(a)| 7o pul | Dn| 1 da
Qt Qt

< / e D) 1P i+ e(uly . [ Diplloy) L2 / ()2 de.
Qt QT Nspt(n)

Estimate for the left-hand side of (8.7): The lower bound of C(h) is used to estimate

C(h) - Tep Du(x) n* dz > 1// >n?dx.

o | Te.n Du(x)

QJr
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Estimate for IV: For the term with the inhomogeneity b(-,-,-) we only need to apply the
growth condition (B2) to infer

/ b, u(), Du(@)) - 7o n (o) do < (L + Lo) / (14 [Dul?) 7o n(1Pre )| de.
Qt Qt

We now combine all the estimates found for the integrals appearing in (8.7) and choose
= ¢ to end up with the desired inequality (8.4). We note that the constant c has the
dependencies stated above.

8.4 Higher integrability of finite differences of Du

We next assume 6 € (0,1), u € CONQT,RY), Z,(z0) C QT with 29 € QT UT. Then we
choose a standard cut-off function n € C§°(Z(146)r/2(70), [0, 1]) satisfying n = 1 on Zs,(z0)
and |Dn| < =gy We easily infer from (8.4):

/ 7o n Dul* dz < c\h|°"\/ (1 +|Dul?) dz (8.9)
ZGr( Zr (o

r(l 0)

for all e 6 S” lwithe L e, h € Rsatisfying |h| <
n, N’ V’ v
w is assumed to vanish on I'. Moreover, the coefficients a(-, -, -) and the inhomogeneity b(-, -, )
satisfy the hypotheses of Lemma 6.2 which ensures the existence of a higher integrability

, and the constant ¢ depends only on
2, [u]cox(g+ gy, 0 and 7. Note that we have HUHLQO(Q+7RN) < [u]coa(g+ ry) because

exponent § > 2 depending only on n, N, 5, % and [U]CO,A(Q+,RN) such that we have u €

Wl’g(Q;r,RN ) for all p < 1. Furthermore, for every centre zp € QT UT and every radius
p € (0,1 — |xg|) there holds:

1
D gd ) < N R L77 : ][
(][Zp/Q(wo) | u| l‘) C(TL o [ ]CO A(Q*,RN)) ( g

9(950)

1
2

(1+|Du|2)d:p) . (8.10)

Employing the previous two estimates we obtain similarly to [Min03a, Section 5, step 2] a
higher integrability result for 7., Du:

Proposition 8.4: Let u € W2 (QF, RN)NL>(QF, RY)nCONQH,RYN) be a weak solution
of (8.2) under the assumptions (H1)-(H4) and (B2). Furthermore, let Z,(xo) C QT for
some z9g € QT UT, o € (O,%), e € S" ! with e L e, and h € R with |h| € (0,20p).
Then there exists a higher integrability exponent s € (2,35) depending only on n, N, L Lz gnq

N ZE

[u]coa g+ rry such that

][ s Dul* d < c|hyf’és(][ (1+|Dup) do)’
Zop(x0) Zp(wo)

for a constant c= ¢(n, N, L =, If, [u]cox+ YY), P o). Here, 5=35(n,N, %, LIf, [u]cono+, RN))
1s the higher integrability exponent of Du.

PRrROOF: We consider in the sequel the tangential directions e € S"~ !, i.e., e L e,, and we
initially look at numbers h € R satisfying |h| < 1. Taking 7. _p¢ with ¢ € C’O Q- it RM)
as a test function and making use of the partial integration formula for finite differences we
rewrite the system (8.2) in its weak form as follows:

/ [A(R) + B(h) + €(h)] - Dpdx = / b(z,u,Du) - 1o _ppdr,
Qt Qt
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where the abbreviations for A(h), B(h) and C(h), representing the differences of the coeffi-
cients a(-, -, -) with respect to each variable, were introduced in (8.6). We set

. ~ —A(h ~ —B(h
v = T’Z’:i , A(h) = SM) ; B(h) = ((M) ;
A= Al Al
and we recall the definition of é(h) = fol D.a(z,u(z), Du(z) + tr.Du(z))) dt in (8.8).
Dividing the previous identity by |h|*"? we get

aX

€(h) Dup-Dpdx = / [ﬁl(h)+%(h)]-Dg0dm+/ |h|” 2 b(x,u, Du) -7, —ppdx (8.11)

Qt Qt Qt

for all functions ¢ € CgO(Q;W,RN), i.e., the map vy, € Wl’Q(QLW,RN) is a weak solution
to the linear system (8.11) for every h € R with |h| < 1. In the next step we are going to
infer Caccioppoli-type inequalities for the functions v, where the constants may be chosen
independently of the parameter h. For this purpose we first observe some simple properties
of the new system: taking into account the assumptions (H1)-(H4) and the Holder continuity

of u with exponent )\, we immediately find the following upper and lower bounds:
\A(R)| < L (14 |[Du(x + he)]),
B < LulSon e v (1+ [Dulz + he)l)

vIAP< GRA@AN < LIAP VAeR™W.

For o, p and z( fixed according to the assumptions of the proposition, we next choose h € R
such that |h| € (0,20p) and consider intersections of balls Bj(y) with the upper half-
plane R"™! x R for centres y € Z(1_,),/2(w0) satisfying Bi(y) C Qf_lm (implying that
0 < R <1—|h|-maxpeqi, .y |ye|) and y, < %, i.e., we first study the situation for centres

close to the boundary. Furthermore, we take a cut-off function n € C§°(Bsg/4(y),[0,1])
8

R
(8.11) which is admissible by a standard approximation argument. Taking into account

satisfying 7 = 1 on Bpg/s(y) and |Dn| < and we choose ¢ := n?v;, as a test function in

Dy = n* Dvy, 4+ 2nv, @ Dy

we estimate the various terms arising in (8.11): using Young’s inequality with € € (0,1) and
the estimates for A(h), B(h) and C(h) given above we see

,,,/
By (y)

rWY

n? | Do |? dx < / n? €(h) Dvy, - Dy, da
B (y)

~ L2
° / 2n|C(h)Dvyp, - vy, @ Dn|dx < 5/ n? | Doy | dx + 02/ lop | dz
By (y) By (y eR* JB )

~ L
o A(h)-D dx<5/ 2| Dv 2da:+/
[, Do [t uaes g [

R r\Y r\Y

+c(e 'L+ L) /

B (y)

. / 1B(h) - Dy|dz < 5/ n* | Dop|? dx + C—i oy |2 d
B() B(v) R st

o, |? da:
)

(1 +|Du(x + he)|?) dz,

+ c([u)corp+ gmy) €' L7 / (14 |Du(z + he)|?) dz .
B (y)
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In order to estimate the last integral on the right-hand side of (8.11) we first recall the
definition v, = ]h\‘aTATe’hu and calculate

‘Te,—h@‘ = ‘7-67—}1(772'0}1)‘ = \h|_aTA ‘Te,—h(nquhU)}

al al
|h|” 2 (|Te,hu(x — he)| + \Te7hu(x)|) <2 [U]CO,A(Q+7RN) |h|’\_7 . (8.12)

IN

This yields

° / ’h’_% ]b(x, U, Du) . Te,fh(P’ dr < C([u]co,)\(Q+7RN)) / (L + Lo |Du($)’2) dx .
B (y) Bf,

R R(y)

Collecting the estimates for all terms arising in equation (8.11) and choosing ¢ = §, we
finally conclude the Caccioppoli-type estimate

/ \Dvh\Qd:c < cRQ/
B 5 (y) Bf(

r\Y

lon | da + c/ (14 [Du() + | Du(e + he)?) de,
) Bf(v)

and the constant ¢ depends only on %, % and ['LL]CO,A(Q+’RN). With the boundary version of

the Sobolev-Poincaré inequality, Lemma A.5, we deduce

n+2

][ |Dup)?dz < ¢ <][ ]Dvh]% d:n) "
By, 5 () B (y)

- c][ (1 +|Du(x) > + |Du(x + he)|?) dz,
B (y)
and the constant ¢ depends only on n, NV, %, % and [u]cor(g+ ryy. We here note that the

integrand of the second integral on the right-hand side of the last inequality belongs to L%/2
due to the higher integrability result for Du from (8.10).

In the interior we proceed analogously and consider BE(y) with centres y € Z(1_4), /Q(xo)
satisfying Bj(y) C QIL—IhI and y, > %. If we choose ¢ = n*(vs — ('l)h)y,3R/4) as a test
function all the computations above remain valid (with 2 replaced by 4 in inequality (8.12)).
Then, after applying the Sobolev-Poincaré inequality in the interior in the mean value version
on the ball Bsp /4(y), we obtain the corresponding inequality

n+2

][ |Dup,|?dx < ¢ <][ ]Dvh]n%n? dm) "
Brya(y) B?{(y)

4 c][ (1+ [Du(@) + |Du(x + he) ) da,
Bf(v)

and c has exactly the same dependencies as in the previous reverse Holder-type inequality;
in particular, the constant ¢ is independent of the parameter h. Applying the global Gehring
Lemma, Theorem A.14, on the cylinder Z;_,y,/2(z0) for the choices of o, p and x¢ made in
the assumptions of the proposition, we obtain that there exist a constant ¢ depending only

L Lo

onn,N,q, %, %, [u]co,)\(Q+7RN) and o and a positive number ¢ depending only on n, N, 72, =2
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and [u]cox g+ ry) such that there holds

1
(][ | Dup, | da:) !
ng(xo)
- 1 1
< (][ Doy dr)* + (][ (14 [Dua)? + [Due + he) ) dr) ]
"NV Z1 8oy p/2(0) Z(1-80)p/2(0)
- 1 . 1
<cfm=(f raDufde)’ +(f (1 Du@P) o))
- Z(1-80)p/2(20) Z,/2(z0)
- 1 . 1
c (][ (1+Dul?) dz)* + (][ (1+[Du?) 2 do) "]
- Z,9(z0) Z,/2(20)
1
c(][ (1+ |Du]2)%da:>q
Z,/2(20)

for all ¢ € [2,2 + §). Here, we have also used the bound |h| < 20p (with |o| < ), the
estimate (8.9) on finite differences and Jensen’s inequality. We notice that, in view of the
dependencies appearing in (8.9), the constant ¢ depends additionally on the radius p. Hence,
for all s € (2,min{s,2 + 0}), where s > 2 is the higher integrability exponent of Du from
(8.10), the previous inequality holds true; moreover, keeping in mind the definition of v;, and
the higher integrability result (8.10), we finally arrive at

(][Zop@:o) fresn Dul dm)i = [Al% (][zgmo) Donl? dx>i

clh|% (][Z (1+ |Duf?)? o)
p/2\Z0

c|h|"?(][z( )(1+|Du|2)da:> ,
p\Zo

which finishes the proof of the proposition. O

IN

IN

)=

IN

=

IN

Moreover, we want to mention two direct consequences of Proposition 8.4. The first one
follows from Lemma 8.2 and concerns the slicewise mean-square deviation of Du:

Corollary 8.5: Let u € WI}’Z( TRV N L2(QF,RY) N CONQT,RY) be a weak solution
of (8.2) under the assumptions (H1)-(H4) and (B2). Furthermore, let Z,(x9) C QT for
some xg € QT UT and o € (0,1—10). Then for every v € (0,1) there exists a function
Fy € L*(Zs,(x0)) (s > 2 still denotes the higher integrability exponent from Proposition 8.4)
such that the following estimate holds true:

( ][Z » |Du(z) — (Du)ar () [ dx)é

< <f ( )][ » |Du(z’, ) — Du(y', 2,)|* dy da;)i < cr’s Fi(2)

for all cylinders Z,(z) C Zyp(x0) with z € QT UL, and the constant ¢ depends only on n, a, A
and .
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Remarks: We note that the L®-norm of F; might blow up if v / 1 because in that case
the application of the L?-inequality for the maximal operator in the proof of Lemma 8.2
becomes critical (meaning that ¢ \ 1), c¢f. Lemma 5.4 and the Remark thereafter.

Moreover, when verifying the assumptions of Lemma 8.2, we observe that the number K
(resulting from the inequality in Proposition 8.4) depends on the radius p and on o. This
dependency is reflected only in the L-norm of F;. However, in the sequel this is not of im-
portance because p and o may be chosen fixed in every step of the subsequent iteration. More
precisely, in the next section the cylinders Z,, (o) will be used to infer appropriate fractional
Sobolev estimates on them and then, via a covering argument, also on Q" (respectively on
smaller half-cubes in the course of the iteration).

As a second consequence of Proposition 8.4 we obtain that the tangential derivative is already
known to be in a suitable fractional Sobolev space. This follows immediately from Lemma
2.5 and the inclusion W% C M%$ (for § € (0,1), s € (1,00)) given in Remark 2.9.

Corollary 8.6: Letu € W§’2(Q§r, RYYNL®(QF,RY)NCONQH,RN) be a weak solution of
(8.2) under the assumptions (H1)-(H4) and (B2). Then for every ~y € (0,1) there holds

D'u= (Dyu,..., Dy qu) € MM25(QF RM=DN)
for every p < 1. In particular, there exists a function Hy € LS(QTH) such that
al
[D'u(z) = D'uly)| < |z —y| "% (Hi() + Ha(y))

for almost all x,y € Q1+/2'

8.5 An estimate for the full derivative

So far, we can estimate finite differences close to the boundary only with respect to tangential
directions. Therefore, we have obtained that the tangential derivative D’u belongs to a
fractional Sobolev space. In order to find a fractional Sobolev estimate of type (2.2) also
with respect to normal direction we next choose a cylinder Z,(z9) C QF, z9p € QT UT,
P < Peace Where pegee is from Lemma 8.3, and o € (0, %) Furthermore, we fix a number
~v € (0,1) to be specified later. In the sequel we study the model system (8.2) on cylinders
Zy(z) with z € Q@ UT such that Zo(2) C Zyp(xo), and by M* we will always denote the

maximal operator restricted to the cylinder Z,,(xo), i.e.,

M*(f)(z) := sup ][ |f(x)| dx .
Z:(3)C Zop(x0), 2€ 27(3) J Z2(5)
for every f € LY(Zyp(x0),R¥), k > 1, and 2 € Z,,(p). In coordinates we have the following
representation of the weak formulation for the system (8.2):

)bj(x,u(ac), Du(z)) ¢’ dz  (8.13)

Zr(2) r(z

. . N
al(x,u(x), Du(z)) Dyy’ de = Z ][
j=1

for all ¢ € C5°(Z,(2),RN).
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8.5.1 A fractional Sobolev estimate for a,(-,u,Du)
In the first step we are going to derive a weak differentiability result for the function
Al(zy,) = ][ al (2!, 2n, u(a', xy,), Du(z, x,))da’ (8.14)
r(2')

for every 7 € {1,...,N} and z,, € I,(z,). For this purpose we choose a “splitting” test
function of the form ¢(z) = ¢1(z) p2(zy) Ej where ¢1 € C§°(D,(7')) with ¢1 = 1 on
the (n — 1)-dimensional ball D, (z’) for some 7 € (0,1), ¢2 € C§°(I;(z)), and where E;
denotes the standard unit coordinate vector in RY. Testing (8.13) with ¢ then yields for
je{l,...,N}:

f i) Due) 61 Dol do' da
Ir(zn r(2)

n—1
= — a (z.u(x u(x oy (2 ) d dz,,
]{T(Zn)][T(Z/); %(@,u(x), Du(x)) Dpd1(a") da(an)
+ ]{T . ][T(z’) V (z,u(x), Du(x)) ¢1(z") pa(xy) da’ dxy,

n—1

]é;@n |D( )‘ Dy (2')\Drr(2' )f;

! ]{T (2n) ][r z') bj(l’, u(x)7 Du(x)) <Z>1(x’) ¢2(xn) d:c' dxn

al (z,u(z), Du(z)) Ded1(z') do(x,) da’ da,,

_ ]{( TeREdl / /BD Z [a? (z, u(x), Du(x)) — ad.(2, (t)z.p, (D)1 (20))]
X Dn¢1(x’) AH"2(2)) dF do(zn) dz

- ]{r Zn ][r(z’) bj(x, u(x)’ Du(x)) ¢1 (m,) dl‘/ ¢2($n) dxn ,

where we have used the co area formula in the last line. In particular, we may choose by

approximation
1 if |2 — 2| <7r,
p1(z') = ra'f:)i/‘ if rr < |2/ =2 <r,
0 if |2/ — 2| >r.
We note that this implies D, ¢q(2') = —ﬁ @7:;7”"' for every k € {1,...,n — 1} provided
that |2/ — 2/| € (7r,7). Setting
Bl(x) = al(z,u(z), Du(x)) = al(z, ()2, (D) (20)) (8.15)

for j € {1,...,N} and k € {1,...,n — 1}, we calculate with this particular choice for the
cut-off function ¢;:

L i) Du) 01w Do) o

" ﬁr(zn) ][ r(2) bj (:L" U(m), Du(:p)) ¢1 (:L',) d’ ¢2 (:L'n) d{En .
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Recalling the definition of AZ(z,) given in (8.14) we consider the limit 7 1 and conclude
from Lebesgue’s differentiation Theorem for almost every radius r (and fixed centre z €
Zsp(x0)) such that Z,(z) C Zy,(x0):

-2

Al(e) Dada(on) don = [ Bi(r) - o d () () dir,
I (zn) dD(2") |z — 2|

In(en) SoxE
/IT (2n) ][r Du(z)) da’ ¢a(zn) day, .

Hence, for almost every radius r with Z,(z) C Z,,(x0) we find that the function A,(z,) =
(AL(zy), ..., AN(x,)) is weakly differentiable on I,.(z,) (note that the index j € {1,..., N}
and ¢y are arbitrary in the latter identity), and its weak derivative is given by

, 1 _ -2 n—2(,/
—][ b(z,u(x), Du(z)) dx’ . (8.16)
Dy (2)

We next consider for any fixed r all radii p € (0,r] and we define the set J via

2
J_{p 5e(0,7] and / /aD( )| dH2 (z ’)dxn>r/()B(1:)|dx}.

T

The following computations reveals that there holds L!(J) < 5: employing the co area

formula and Fubini’s Theorem yields

/( d:v—/l( )/ /dD z)| dH"2(2") dp d,,
/ / / z)| dH""%(2') dz,, dp
(zn) 8D
// / z)| dH"2(2') dx,, dp
5(zn) JOD5(
K / B@deds = £'() [ |B@)]ds.
JT Jz.( Zr(2)

Therefore, we find some radius p € [%,7‘] such that on the one hand Apj(zy) is weakly

differentiable and on the other hand p ¢ J, i.e., we have

2
/ / )| dH2 (2! dary < / B(a)|da
I5(zn) 8Dp(z’) T JZ.(2)

Hence, in view of Poincaré’s inequality and identity (8.16), we obtain for this choice of p:

Fo A~ (A0
I

5(zn)

C(N) n—2/,./ T
= |Dp(2/)|/ (zn) /8Dp(z |dj{ ( )d "

+¢(N) ][ |b(z, u(x), Du(z))| dx’ dy,
Ip(zn) J/ Dp(2")
1

< o) /. L wlde+o f @), Dute ]
c(n,N)[ ][Z . |B(z)| dz + 7 ][Z . |b(x,u(x),pu(x))|dm}. (8.17)

dz, < C(N)/ ‘A'ﬁ(xn)‘dwn
I5(2n)

IN
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In the next step we want to control the integrals arising on the right-hand side of the
last inequality by using the growth conditions on a(-,-,-) and b(-,-,-) and by exploiting the
assumption that u is Holder continuous with exponent .

For the first integral in (8.17) we use the definition of B(x) in (8.15), the assumptions (H2),
(H4), the Holder continuity of u, and Corollary 8.5 to see

B(z)|dz < a(x,u(x), Du(x)) — alz,u(x), (Du), (x,
£ 1Bl £ [lateute) Dute) oo, utw). D), o)
+ {a(aj,u(w), (D) p(z0)) — a2, (0) 2, (Du)zrr(a:n))H dzx

L ][ZT(Z) }Du(az) - (Du)zlm(xn)‘ dz

IN

F AL+ [u]Zorigr vy ) ][Z 1D ) e

< crs (Fi(z) + M*(1 + |Dul)(2)),

and the constant ¢ depends only on n, L, [U]CO,A(Q+7RN), a, A and . Moreover, the functions
Fy and M*(1 + |Dul) belong to the space L*(Z,,(x0)), due to Corollary 8.5 and the higher
integrability of Du combined with Lemma 5.4 on the maximal function, respectively.

For the second integral in (8.17), we initially assume that we are close to the boundary,
meaning that z, < 2r. Then, we infer the following estimate from the natural growth
condition (B2) on the inhomogeneity, the Caccioppoli inequality from Lemma 8.3 (note that
2r < peace), the Holder continuity of u and the Poincaré inequality in the boundary version:

7“][ |b(z, u(x), Du(x))|de < r ][ (L+ Lo \Du|2) dx
Zr(2)

Zr(2)

< rLs gcacc < ][
Zar(z)

<ec <r1_1+’\ ][ |Dul| dz + T2°‘+1) +rL
Zar(z)

2
E‘ dx+r2a) +rL
r

< er? M*(1+ [Dul)(2),

and the constant ¢ depends only on n, N, L, Lo, v and [u] oo+ gy For cylinders in the inte-
rior, where z,, > 2r, we end up with exactly the same estimate using an interior Caccioppoli-
type inequality corresponding to the statement in Lemma 8.3 and the Poincaré inequality
where in both cases |u| is replaced by |u — (u); 2|

Hence, combining the last two estimates, we conclude from (8.17)

][Zp(zn) ‘ ][DP(Z,) an(y's xn, u(y', ), Du(y', z,)) dy’ — ][zp(z) an (7, u(7), Du(3)) dg’ de
= s~ (el dan < erF [RE) £ (14 DU)E], (519)

and the constant ¢ depends only on n, N, L, La, v, [u]cor g+ vy, @, A and 7. Besides, we
have Fy, M*(1 + |Dul|) € L*(Z,p(w0)) for some s > 2. We mention here that the L*-norm
of F; might diverge for v 1, see the comments after Corollary 8.5. Furthermore, applying
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Jensen’s inequality, the Holder continuity of a(-,-,-) with respect to the first two variables
in (H4), condition (H2), the Holder continuity of w and Corollary 8.5 we find
][ an(z,u(x), Du(x)) — ][ an(y, o, u(y', ), Du(y, z,)) dy’

Z5(2) Dp(2")

S ][ f |an(x/,$n,U(x,,xn),Du(x/,ﬂjn)) - an(y/axnvu(y/7xn)7DU(x,axn))‘ dy, dx
Zp(2) J Dp(2')

dx

+ ][ ][ ‘an(y,axnau(y,7$n)>Du($/7xn)) - an(y',azn,u(y',xn),Du(y',xn))‘ dy, dx
Zp(2) Y Dp(')
S C(L, [U]CO,A(Q-;—,RN)) pa)‘][ (1 + |Du|) dx
Z5(2)
+ L][ ][ |Du(a', 2,) — Du(y', z)| dy da
Z5(2) J Dp(2')
< ¢(n, L, [u]con g+ ryy, @ A7) ﬁﬂ; [M*(1+ |Dul)(2) + Fi(2)] . (8.19)

Hence, combining (8.18) and (8.19), we conclude

ya

de < cr 2 [M*(1+|Dul)(z) + Fi(z)]

)

][ |an(z,u(z), Du(z)) — (an(-,u, Du))zﬁ
Z5(2)

for every r with Z,.(2) C Zsp(2) and an appropriate radius p € [5,r] for which A;(x,) is
weakly differentiable on I,.(z,) and p ¢ J. The constant ¢ here depends only on n, N, L, Lo, v,
[u]coa+ ryy, @ A and 7. In particular, this yields

][Z o |an(z,u(z), Du(x)) — (an(-,u, Du>)z,r/2‘ dx < cr’s [M* (14 |Dul)(2) + Fi(2)],
r/2(Z

and the constant ¢ admits the same dependencies as in the previous inequality. This allows
us to apply the characterization of fractional Sobolev spaces given in Lemma 2.8 and Remark
2.9 (note that these results also hold true if we replace the balls by cubes or cylinders). Since
the cylinders Z,(z) C Q" were chosen arbitrarily we infer via a covering argument

an( - 1, Du) € M5 5(QF 5. RY).

+RN

1/2 ) which satisfies

Furthermore, there exists a function G; € L*(Q

Jan (2, u(), Du(z)) = an(y, u(y), Du()| < |z —y"% (G1(x) + G1(v)

for almost every z,y € QT/? We finally note that G; can be calculated from ¢, M* (1 + ]Du\),
Fi(z) and the restriction on the radius p.

We close this section with some remarks concerning the components ag(-,u, Du) of the
coefficients, k € {1,...,n — 1}, and the interior situation:

Remarks 8.7: We first note that testing the system (8.2) with finite differences in normal
direction of the weak solution w is not allowed. Hence, the statement in Proposition 8.4
cannot be expected to cover (via a modified proof) also differences of Du in any arbitrary
direction e € S™~! up to the boundary. This reveals the crucial point for the up-to-the-
boundary estimates derived in this section: our method makes only an up to the boundary
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estimate for a, (-, u, Du) available — which is still sufficient to enable us later to find an ap-
propriate fractional Sobolev estimate for Du — but a corresponding estimate for ay(-, u, Du),
ke{l,...,n—1}, does not follow.

For cylinders in the interior, however, Proposition 8.4 holds true for every direction e €
S™—1. As a consequence, we may repeat the arguments above line-by-line and end up with
an interior fractional estimate for the full coefficients a(-,u, Du). We here mention that
fractional Sobolev estimates for the coefficients a(-, u, Du) are not necessary in this situation.
In fact, interior fractional Sobolev estimates for weak solutions of quadratic systems with
inhomogeneities obeying a natural growth condition can be obtained directly by exploiting
the fundamental estimate (8.4); for this we refer to [Min03a).

8.5.2 A fractional Sobolev estimate for Du

Following the approach of [Kro|] we next derive a fractional Sobolev estimate for D, u from
the last section: The ellipticity condition (H3) and the upper bound in (H2) allow us to
estimate

[an(x, u($)> Du(x)) - an(x7 u(x), Du(y))] : (Dnu(x) - Dnu(y))

= /1 Dan(z,u(z), Du(y) + t(Du(z) — Du(y))) dt
0 (Du(m) — Du(y)) . (Dnu(:):) — Dnu(y))
> v|Dyu(x) = Dpu(y)|” = L|D"u(x) = D'u(y)|[Dypu(z) — Dyu(y)|
for almost all z,y € Q;r/g. Dividing by |Dyu(x) — Dyu(y)| (provided that Dyu(z) # Dypu(y)
which is the trivial case) and taking into account the fractional Sobolev estimates for both

an(+,u, Du) and the tangential derivative D’u given in Corollary 8.6, condition (H4) and the
Holder continuity of u, the latter inequality implies

v|Dpu(z) — Dpu(y)| < |an(z, u(z), Du(z)) — an(x,u(z), Du(y))| + L|D'u(x) — D'u(y)
Du

|
< lan(y, u(y), Du(y)) — an(z, u(z), Du(y))| + |an(@, u(@), Du(@)) — an(y, u(y), Du(y))]
+ L|D'u(x) — D'u(y)]

L (|2 = y|* + [W]gonr g+ mvylz — y1**) (1 + [Du(y)])
o —y*F (Gi(x) + Gi() + Lz —y*F (Hi(x) + Hi(y))
< oL, [u] oo+ myy) [T — y|% (1 + |Du(y)| + Gi(z) + Gi(y) + Hi(z) + Hi(y))

for almost every z,y € QT/Q, meaning that we have

IN

~aA

Dyue M2 *(Qf 5, RY).
Combined with Corollary 8.6 stating that D’u belongs to the same fractional Sobolev space,
we end up with

al

Du e M2 *(Qf ,,R"™N)
which is the desired estimate for the full derivative Du. We remind the embedding for the
fractional Sobolev spaces, namely that

MvaA/Q,s(Qi‘,—/z’ RnN) c ny’rya)\/Q,s (QT/Q’ RnN)
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for all v/ € (0,1). Then, in view of the fact that v and 7' may be chosen arbitrarily close
to 1 and the interpolation Theorem 2.7 due to Campanato, we finally arrive at the higher
integrability result

Du € Ls(l—l—a)\/Q) (Q;r/y RnN) )

Calculating the limiting exponent in Theorem 2.7 reveals that setting v = v/ = (ﬁ”ﬂ)l/ 2,

for example, is an appropriate choice.

8.6 Iteration

In the next step we are going to iterate the fractional Sobolev estimate for Du. To this aim
we define a sequence {by }ren as follows:

aA A aA
boi= 0, b= by (1—5) = b+ 5 (0= by)
for all k € Nyg. We observe that the sequence {by} is increasing with by " a. The strategy

of the proof will be the following: For every k € Ny we will show the following inclusions:
Du e L3+UFt) . Dy e M Dy g Lo (k)

(on appropriate half-cubes with decreasing radius), where v € (0,1) is an arbitrary number
and where (sg)ren is a decreasing sequence of higher integrability exponents with s > 2
for every k € Ng. We will next establish suitable estimates by induction. The first step
of the induction, k& = 0, was already performed above (with sy = 5, s1 = s). We now
proceed to the inductive step and suppose that for some fixed number k¥ € N we have
proved Du € Lsk(ku)(Qf/%,R”N). The objective is to conclude in a first step Du €

MOVOk+155k41 ( ;F/QHI ,R™V) by improving the estimates reached in Section 8.5.1. In the second

step we will then deduce the higher integrability result Du € LSkH(kuH)(QT/QkH,R”N)

from the fractional Sobolev estimate by applying the interpolation Theorem 2.7.

8.6.1 Higher integrability

In the first step (cf. Proposition 8.4) we again deduce a higher integrability result for the
tangential differences 7. , Du which now incorporates the fact that Du is assumed to be higher
integrable with exponent si(1 + bx). In what follows we will frequently use the inequality

A A
aX+bp(1— ) > %erk (1—5) = b
which we infer from the fact fact that b < a.

Proposition 8.8: Let u € er’z(Q;, RY)YN L®(QF, RN) N COMNQT,RY) be a weak solution
to the inhomogeneous system (8.2) under the assumptions (H1)-(Hj) and (B2). Assume
further u € WI}’S’“(Hb’“)(QT/%,RN) for some k € N, s, > 2, and let Z,(zo) C QT/% for some
zo € T'yjor U Q;—/%, o€ (0,%), e S" ! withe L e, and h € R satisfying |h| € (0,20p).
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Then there exists a higher integrability exponent si1 € (2, s) depending only on n, N L Ly

‘v’ v

and [u]coxg+ rry such that

Sk+1

L eapurstde < et (f (g Du@)) )
Zop(x0) Zp(x0)

L
for a constant ¢ = ¢(n, N, %, 2, [ulcor g+ myys Py o).
PROOF: We start by deriving an estimate for tangential differences similar to (8.9), namely
we show that for every 6 € (0,1) and every cylinder Z,.(x¢) C QT/Q,C there holds

/ 7o n Dul? dz < c\h|2"k+1/ (1+ \Duy)Mb’“ dx (8.20)
ZGT('TO) r(Z0

for all e € S~ ! with e L e, and h € R satisfying |h| < @. Furthermore, the constant c

, %, %, [u]cox(g+ riy, @ and 7. For this purpose we choose a standard

depends only on n, N
cut-off function

1 € C5°(D1yayrp2(20) X (wo)n — (1+0)r/2, (z0)n + (1+ 0)r/2),[0,1])

satisfying n = 1 on Zy,(xg) and |Dn| < (f%))r, and we then study the different terms arising

on the right-hand side of the preliminary estimate (8.4): for the first integral we find by
(1-0)r

standard properties of differences for every h € R with |h| < =5

|h|?® /Q+ . (14 |Dulz + he) 2 + b2 repu(z)?) de < WQQ/ (1= |Dute)) de
MNspt(n

Zr(xo

for the second integral we further argue with Holder’s inequality and the Holder continuity
of u, and we calculate

/ (1+ |Du(z + he)|2) |Te pu(x)** d
Q*nspt(n)

1+4by,

1 bk
< ( / (1+ [Du(x + he)|)* da:> T ( / e pu(@)* P dx) 0
Z(146)r/2(z0) Z(146)r/2(z0)

= C<h4o&%«anN>>Vd2aA+2“*lA>j/ (1 + [Du(a)) *? do

Zr(x0)

SdewwmmWW%ﬂé()O+WW@W“”M-
r{(T0

For the last integral on the right-hand side of (8.4) we apply Young’s inequality with expo-

nents 12“:’“ , 1+ b, and the standard estimate for the difference operator as above. Hence, we

see for every ¢ € (0,1):

[ D) et ] (3.21)

1-by,

_ 2bg _2by _2b 1-by
- / |50 7o (0 Tepu) |70 - [R5 (14 [Dul®) |7e,—n(0” Tepu)| 7o da
Q+

IN

_ 2+2b _
S [ e read P do @) P [ (1 1Dl P ] da
Q Q
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<2e [ plnaDulde+ (Dol P [ (14D da
Q+

Zr (370)

ele ulonigrgn) PO [ (1 Dul) T e
r{Z0

< 25/@+ 1 |TenDul? da + (e, [u]cor g+ rys 101l ) || 21 / (1+ ]Du|)2+2bk dx .

Zr(l'())

Choosing € = { where c is the constant coming from (8.4) and merging the previous estimates
together with the inequality in (8.4), we obtain the assertion in (8.20).

In the next step we proceed similarly to the case k¥ = 0 and estimate the L®+1-norm of
|Te.n Du| for some exponent sx41 > 2 in terms of an appropriate power of |h|. To this end
we consider in the sequel directions e € S"~! with e L e, and h € R satisfying |h| < 1/2F;
furthermore, we set analogously to the proof of Proposition 8.4

(k) L Te7h’u ~(k:) L —.A(h) ~(k‘) L —B(h)
Up o = |h|bk+1 ’ A (h) T |h’bk+1 ’ B (h) T ’h‘bk+1 ’

and €™ (h) = C(h) = fol D.a(z,u(x), Du(z) + t7.,Du(z))) dt as above. Analogously to the
derivation of (8.11) we obtain

M (h) Do - Do d = / [A®) (h) + BE)(h)] - D da

Qr/zk QT/%
/. |h|7O%+1 bz, u, Du) - 7o _pp da (8.22)
1/2k
for all functions ¢ € CSO(QT/ZLVLPRN), i.e., the map v}(L) € Wh2+2be( T/Qk,‘hVRN) is a

weak solution to the linear system (8.22). For o, p and z fixed according to the assumptions
of the proposition, we next choose h € R sufficiently small such that |h| € (0,20p) and look at
intersections of balls BE(y) with the upper half-plane R*~! xR+ for centres y € Z(1—g)p/2(0)
at the boundary I' which satisfy BE(y) C Q;r/Qk_w and y, < %. Furthermore, we take a
cut-off function 7y, € C§°(Bsr/a(y), [0,1]) satisfying ny = 1 on Bpja(y) and |Dng| < %, and
we choose ¢ 1= n,%v,(lk) as a test function. Taking into account

Dy = n,%Dv,Sk) + 277kv,(lk) ® Dny,

and the assumptions (H1)-(H4) we again estimate the various terms arising in (8.22); firstly
we remind that for every e € (0,1) there holds (cf. the proof of Proposition 8.4):

.]//
B

rY

0} | D)2 da < / 0t €0 (h) Do - Dol da,
B ()

° / 2 ‘é(k)(h)Dvék)-v}(Lk)®an‘ dr < z-:/
Bf () BE

R

2
2 (. (k)12 cL (k)2
nk\Dvh | dw—i—/ ]’Uh |“dx,
) eR? Jpty)

. A® (R - Dol dz < 6/ n? |Dv(k)|2dm+ ce/ ]v(k)|2dm
/B;@,)‘ | Biw B Jpiw) "

+celL? / (14 |Du(z + he)|?) dz .
B (y)
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To find an adequate estimate for the integral involving %(k)(h) we first take advantage of
the Holder continuity of 4 and Young’s inequality and we see

/ (1+ |Du(z + he)|)2 |Te pul*® da
Bf(y)
< C([U]CO,A(BJr,RN)) |h’2a/\_2bk>‘ /B+( ) (1 + |Du(z + he)|)2 |Te7hu|2bk dx
Fy

< e([ulcor g+ mv)) [P /B+( | (1+ [Du(z + he)| + |Ga(x)[)* " da,
r\Y

where we have used the fact that
1
|Te nu| < |h]/ |Du(x + the)|dt =: |h| G} (z) .
0

In view of Fubini’s Theorem, the fact that u € WIZ’S’“(Hb’“)(QT/Qk,RN ) and the inclusion
Bi(y) C QT/2L|h| (see the choices for y and R above), we note that the function Gj, is

Lsx(4b)_integrable on B} (y) and satisfies

/ ‘Gh‘sk(lerk) dr < / |Du’sk(1+bk) dr < o0o.
Bg(y) :»/Qk

Hence, we find with Young’s inequality for every ¢ € (0, 1)

o [ BO0)-Delds < L[ (n e (14 [Duto o+ he)l) [l Dol do
Bf () 5 ()

R

ce (k)2
< &?/ ni!Dv,(lk)Ide—k/ v, | dx
Bi(y) R? Jpt )

+C([u}00,A(B+7RN)) 8_1L2 /+ (1_|_ ’Du($+h€)’ + ’Gh($)’)2+2bk der.
Bz ()

Exactly as in (8.12) there holds \767,h(n,%vék))] < 2[u]corgt g |h|A~bk+1, Therefore, the re-
maining term in (8.22) can be bounded from above by calculations similar to those performed
in (8.21), which means by Young’s inequality, standard properties concerning difference quo-
tients and the Holder continuity of u, and we obtain:

o / |h|7O+1 |b(x, u, Du)| |7 _pp| dz
B (y)

R

< [B)bee / (L + Lo | Du(@) ) ren (1720 | do
Bl(y)

IN

_ k
[ et e

R(y
+o(L, L) [t O /B RS |Dul)* " |7 (nfef)| P da
r\Y

2 (k)2 c (k)2
€ M. | Dv dCL‘+/ v dx
/Bmu g i)

r\Y

IN

+C(L Ly [U]CO,A(Q+7RN)) /B+( (L+L2|Du’)2+2bk dz .

€ e
R y)



170 Chapter 8. Existence of regular boundary points I1

In the last line we have made use of the fact that 2by — br1(1 + b)) + (1 — bg) (A — bgy1) =
A1 — ) > 0. We now argue exactly as in the proof of Proposition 8.4: Collecting all the
terms we infer with the choice € = § a Caccioppoli-type estimate from which, in turn, we

deduce via the Sobolev-Poincaré inequality the following reverse Holder-type inequality:

n+2

][ |Dv,(lk)|2 dr < ¢ <][ |Dv,(1k)|n2T7-12 da:) "
B, (y) Bf ()
R/2 R

+ c][+ (1+ [Du(z)| + |Du(z + he)| + \Gh(az)])Qku dr |
B (y)

and the constant ¢ depends only on n, N, %, % and [U]CO,/\(QJr’RN) but is independent of h.
We note that the latter inequality is also valid in the interior situation if we consider balls
B} (y) with centres y € Z(1—o)p/2(0) satisfying Bi(y) C QIL—IhI and y, > % (see the proof

of Proposition 8.4 for the necessary modifications).

We finally apply the global Gehring Lemma, Theorem A.14, on the cylinder Z_,),/2(0)
for the choices of o, p and g made in the proposition; hence, we find a constant ¢ depending
only on n, N, g, %, %, [u]coxg+ rry and o and a positive number dx41 < s — 2 depending

only on n, N, L, L2 and [U]CO,A(Q+7RN), both independent of the parameter h, such that for

v v

all ¢ € (2,24 dp)

1

(Lo P < (1,

1
+ ]l (1+ |Du(a)| + | Dute + he)] + |Gala)) ) e )]
Z(1740)p(x0)

1
c {]h\*b’““ <][Z<14g)p(xo) |Te’hD’LL|2 dac) 4 (][Z,J(

c <][ (1+ |Du(x)])sk(1+bk) dx) T :

Zp(z0)

1
]Dvgk) ]2 dac) 2

(1740)p(x0)

IN

(1+ \Du(aﬁ)\)(ku)q da:) é]

z0)

IN

Here, we have also used the definition of the function Gy, the bound |h| < 20p (with o < 1),
the estimate (8.20) on finite differences and Jensen’s inequality. Hence, we find an exponent
Sk+1 € (2, sp) with the dependencies stated in the proposition such that the inequality above
holds true; keeping in mind the definition of v,(lk), i.e., its normalization by the factor |h|Ps+1,
this immediately yields the desired assertion. [l

Again, Proposition 8.8 combined with Lemma 8.2 and with Lemma 2.5, respectively, allows
us to state two direct consequences concerning the slicewise mean-square deviation of Du
and a suitable fractional differentiability of the tangential derivative D'u:

Corollary 8.9: Let u € Wll’2( TR N L2(QF,RY) N CONQT,RY) be a weak solution
to the inhomogeneous system (8.2) under the assumptions (H1)-(Hj) and (B2). Assume
further u € WI}’S’“(ku)(QT/Qk,RN) for some k € N, s, > 2, and let Z,(xg) C prk for
some g € I'y jox U QIL/2’“ and o € (0,1). Then for every v € (0,1) there exists a function

Fiy1 € Lo+ (Zyp(x0)) where spy1 € (2,sy) is the higher integrability exponent determined
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in Proposition 8.8 such that the following estimate holds true:

(4, 1Dute) = (D) (o))

1
<({ ()J[ o, 1Du0) = Dty n) Py dz)” < er P ()

for all cylinders Z,(z) C Zy,(x0) with z € QT UL, and the constant ¢ depends only on n, a, A
and 7.
Corollary 8.10: Let u € WI{’Q(Q;,RN) NL2(QF,RY) N COMQT,RN) be a weak solution
to the inhomogeneous system (8.2) under the assumptions (HI1)-(H4) and (B2). Assume
further u € WI}’S'“(HZ)'“)( IL/Q,C,]RN) for some k € N, s > 2. Then for every v € (0,1) there
holds

Du e M'ka+175k+l(Q;F7 R(”*UN)

for every p < 2,9% In particular, there exists o function Hyy1 € LS’@H(QT/Q,CH) such that

|D'u(z) = D'uly)| < |a =y (Hyr (2) + Hipa (y))

for almost all x,y € QT/Q,CH.

8.6.2 An improved fractional Sobolev estimate for a,(-,u, Du)

Taking into account that Dwu is assumed to be higher integrable with exponent si(1 + by),
we next proceed similarly to Section 8.5: We choose a cylinder Z,(zg) C QT/Q,C with centre
Ty € Qf/yc ur, /2% and radius p sufficiently small , i.e., p < pegee Where pegee is from the

Caccioppoli-type inequality in Lemma 8.3, and o € (0, %) Furthermore, we fix a number

v € (0,1). In the sequel we again study the model system (8.2) on cylinders Z,(z) with
z € QT/% UT'y /o such that Zy,.(2) C Zop(w0), and by M* we still denote the maximal operator

restricted to the cylinder Z,,(xo). We use the notation from Section 8.5, in particular, the
definitions of A; and B from (8.14) and (8.15). We first improve the estimate (8.18). To
this aim we once again start with inequality (8.17), i.e., with

]{p(Zn)\Aﬁ(xn) ~ (Ap)z gl dan < ¢ ][Z L B@ld ][Z T(z)\b(m,u(m),Du(x)ﬂdx] (8.23)

for a constant ¢ = c¢(n, N) and where p € [5,r] is chosen in such a way that on the one hand
Ap(xy) is weakly differentiable in I5(z,) and on the other hand p ¢ J (see p. 162).

For the first integral on the right-hand side of (8.23) we recall the definition of B(z) in (8.15)
and take advantage of conditions (H2) and (H4) to infer

B(z)|dz < a(z,u(x), Du(x)) — alz,u(x), (Du), (x,
£ 1@l < £ Tlateute), Dute) - e, u(e), (D) o)
+ |a(a:,u(m), (D) p(zp)) — a2, (0) 2, (Du)z/7r(asn))H dzx

< L][ZT(Z) }Du(m) - (Du)zxm(xn)‘ dz

+ L][ZT(Z) (lz — 2| + |u(x) = (u)20|*) (14 |(Du) o (22)]) dz .
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In view of Holder’s and Jensen’s inequality, the Holder continuity of u and Poincaré’s Lemma,
we derive

][ () — (W)a (14 [(Du)r ()] dx
Zr(2)
14b bk 1
< (f, ) = o5 )T (D)
Zr(2) Zr(2z)

by 1
< eroh oA (][Z o lu(z) — (u),,| o daz) Ok (][Z o (1 + | D) dm) bk

< Cra)\erk(l)\)][ (1+’Du|)1+bk dr
Zy(z)

< er?r M (1 + | Dul) %) (2) (8.24)

for ¢ = ¢(n, [u]cox g+ rvy). Furthermore, we trivially have

][ |z — 2% (1 + |(Du)s v (zn)]) dz < c(n) ra][ (1+ | Du|) 0k da
ZT(Z) ZT‘(Z)

< e(n) rO1 M (1+ |Du\)1+b’“)(z) .

Keeping in mind Corollary 8.9 we finally arrive at the following estimate for the integral of
| B(x)]:

" |B(z)|dx < er+1 (Fyiq (2) + M*((1 + [Dul) %) (2)), (8.25)

Zr(z

where the constant ¢ depends only on n, L, [u]cox g+ grv), @ A and 7. We note that the
functions Fj41 and M*((1+4|Dul)'*%) belong to the space L**+1(Z,,(z0)), due to Corollary
8.9 and the higher integrability of Du combined with Lemma 5.4 on the maximal function,
respectively (we here recall sp11 € (2, s))-

For the second integral on the right-hand side of (8.23) we argue similarly to above on p.
163: we initially assume that we are close to the boundary, i.e., z, < 2r. Then, we infer the
following estimate from the growth condition (B2) on the inhomogeneity, the Caccioppoli
inequality (note that 2r < p < peaee), the Holder continuity of v and Poincaré’s inequality
in the boundary version:

7’][ |b(x, u(x), Du(zx))|dx < r ][ (L + Lo |Du|?) da
Zr(2) Zr(2)

< rlLs 5cacc < ][
Zor(2)

u ’ 1+bk

< cr][ (1+ —
Zar(2)

.
< crl—}—(l—bk)()\—l)][ (1+ [Du)) " da
Zar(z)

2
E‘ d:c+r2a) +rL
r

T(l—bkxx—l)) dz

< crbrt M*((l + |Du|)1+b’“)(z) , (8.26)
where in the last line we have employed the fact that

1+(1—bk)()\—1) = )\‘i‘bk(l—/\) > bry1
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and where the constant ¢ depends only on n, N, L, Lo, v and [UJ]CO)\(Q+,RN). For cylinders in
the interior, meaning that z, > 2r, we end up with exactly the same estimate using both
the Caccioppoli inequality and the Poincaré inequality with |u| replaced by |u — () 2,

Merging the estimates found in (8.25) and (8.26) together with (8.17) hence yields
/ an(y' 2 0t/ 20), Duly20)) dy' — (an(- . Du))_ | da
Z5(2) '/ Dp(2") '

= ]{( ) ‘Aﬁ(xn) - (Aﬁ)zn,p‘ dzx, < ¢ 10k+1 [Fk+1(2’) —l—M*((l + ]Du\)lﬂ)’“)(z)]

for a constant ¢ depending only on n, N, L, Lo, [U]CO,A(Q+7RN), a, A and . This is the desired
improvement of inequality (8.18). Moreover, Fyy1, M*((1 + |Du|)'™P%) € Lo*+1(Z,,(z0))
holds true. In order to find a fractional Sobolev estimate for the map = — a,(z, u(z), Du(x))
it still remains to deduce an estimate corresponding to (8.19). To this aim we follow the line
of arguments leading to (8.19) and (8.24): we use Corollary 8.9, Holder’s inequality and the
Holder continuity of u, and we see

][Zp(z)

on(a @), Du@) ~ - anly '), Dut )

L][ ][ ‘Du(x’, ) — Du(y/, $n)’ dy' dx
Zp(2) Y Dp(2')

+4L][ ][ (P + u(@, zn) — u(y', 2,)|%) (1 + |Du(z)|) dy' dx
Z5(z) JDp(

IN

IN

cr O B (2) —|—4Lﬁo‘][ (1+ |Du(x)]) dz
Zp(2)

1+4b L 1
+8L (][ lu(x) — (u)z7r|aTk dﬂj) 140k <][ (1 + |Du|)1+bk d.CL‘) bg+1
Zr(2) +(2)

o OE+1 (Fk—i-l( )+ M*((l + ]Du|)1+b’“)(2’)) ,

IN

and the constant ¢ depends only on n, L, [U]CO,)\(QJr’RN), a, A and ~. In particular, taking into
account p € [5,r], we infer from the latter two estimates that we have

][ZT/Q( | ‘an(x,u(x),Du(x)) — (an(-,u,Du )zr/z‘ dx

< et (Fk+1(z) +M((1+ |Du|)1+bk)(z)> ’

where the constant ¢ admits the same dependencies as in the preceding inequalities. In
view of Fyy1, M*((1 + |Dul)'*%) € L+1(Z,,(x0)), we may apply the characterization of
fractional Sobolev spaces in Lemma 2.8 and Remark 2.9, and we obtain

an( -, u, Du) € M’ybk-'—hskﬂ( T/(Q.Qk)? RN) :

Furthermore, there exists a function Gy € L5k+1(QT/(2k H),RN ) which satisfies
|an(@, u(@), Du(@)) = an(y, u(y), Du(y))| < |z =y (Gria(z) + Gria(y))

for almost every x,y € Qf/@kﬂ). We note that G41 can be calculated from the constant c,
the functions M*((1+ |Du|)' ™), Fy.1(2) and the restriction on the radius p which in turn
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result in a dependency on the iteration step k. For the interior situation we observe that the
statements of the Remarks 8.7 remain valid, which means in particular that the coefficients
a(-,u, Du) satisfy a corresponding interior fractional Sobolev estimate.

8.6.3 Final conclusion for Du

Exactly as in Section 8.5.2 we make D,u inherit the fractional Sobolev estimate of both the
coefficients a,, (-, u, Du) and the tangential derivative D'u (see Corollary 8.10), and we find
Dyu € Mﬂfbk“’skﬂ( ;r/zkH’RN) .

Due to the fact that D’'u belongs to the same fractional Sobolev space, we arrive at the
conclusion

Du € M’ka+175k+1( T/2k+17RnN)~

At this point we are in the position to use the embeddding

- N . N
MVPkA15kA4 1 (Q;F/QIH»DRn ) C WPkt (QIF/QHUR” )

for all 4/ € (0,1). Since v and 4" may be chosen arbitrarily close to 1, the application of
Theorem 2.7 yields Du € L5k+1(1+bk+1)(Qf/2kH,R”N). We note, that the choice v =+ =

(nfw\)l/ 2 is appropriate for every k € N. This finishes the iteration. Keeping in mind

br /" «, the iteration scheme immediately implies the following fractional differentiability
result for Du:

Lemma 8.11: Let v € (0,1) and let u € W*(Q5,RY) N L=(QF,RY) N CONQ,RY),
A € (0,1], be a weak solution of the Dirichlet problem (8.2) under the assumptions (H1)-(H4)
and (B2). Then, for every t < a there exists k = k(t) such that Du € W%( f/2E,R"N).
Remark: We mention that in Lemma 7.9 in the previous chapter we have derived the same
statement for weak solutions to subquadratic nonlinear elliptic systems with inhomogeneities
satisfying a controllable growth condition, see also [DKMO07, Lemma 6.1] for the quadratic
case. We easily observe that the method presented in this chapter does not only apply to
inhomogeneities obeying a natural growth condition, but also to those obeying a controllable
growth condition. As an advantage of the technique presented in this chapter, we note that
in the formulation of the previous Lemma 8.11 the low dimensional assumption p >n—2—4§
for some positive number § is not necessary, whereas it was required in the proof of [DKMO07,
Lemma 6.1].

PROOF (OF THEOREM 8.1): All the arguments required here can be recovered from the
proof of Theorem 7.2 on p. 148; for the sake of completeness we sketch briefly the procedure:
First, we reduce the general Dirichlet problem (8.1) to the corresponding boundary value
problem with zero boundary values, ie., g = 0 on 9. Then we employ a covering argument
and a local flattening procedure to end up with a finite number of problems of type (8.2) on
cubes.

In the model situation, [Ark03, Theorem 1] then guarantees that u is Holder continu-
ous on the regular set Reg,(Q5 UT) of u with any exponent A € (0,1 — ”T_z) and that
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dimg¢(Sing,(Q3 UT) < n — 2. In particular, if n = 2, we note that the set of singular
points is empty. We next observe that the statement in Lemma 8.11 still holds true if we
replace the cube Qf by any smaller cube QE(%% meaning that in this case we obtain
Du € WH(Q{5(z0), R™) for some §(t) > 0 for all ¢t < . Therefore, choosing an increasing
sequence of sets By " Reg,(Q1t UT) with B, C Reg,(Q" UT) such that By is relatively
open in QT UT for every k € N, Lemma 8.11 allows us to infer that for every ¢ < o and
every point zg € I' N By there holds Du € Wh2(Q{,(20), R™Y) for some §(t) > 0. Taking
te (%, «) and applying Proposition A.13 thus yields

dimg¢ (Singp, (T) N QF (z0)) < n—2t < n—1

which in turn implies dimg¢(Singp,, (I')NBy) < n—2t for every k € N via a covering argument.
Hence, keeping in mind dims(Sing, (Q*UT) < n—2, we finally conclude the desired estimate
dimg¢(Singp,(I')) < n—1 on the Hausdorff dimension of the singular set of the gradient Du
on the boundary. This completes the proof of our main result. O

Remark: It is not clear whether the result of Theorem 8.1 can be improved for arbitrary
vector fields a(z,u, z) = a(x,z) which do not explicitly depend on w, in the sense that the
existence of regular boundary points is in this case valid for all dimensions n > 2. To me,
there seems to be no hope to produce any positive power of h for the last integral in (8.4)
with the techniques presented so far such that in turn no quantitative gain in the higher
integrability exponent via fractional Sobolev estimates is achieved. However, if for some
reason the weak solution wu is a priori known to be Holder continuous in an open set of (2
outside a set of Hausdorff dimension less than n — 1, then the statement obviously holds true
without any restriction on the dimension n.
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Appendix A

Additional Lemmas

A.1 The function V(&)

To handle the subquadratic case the V-function is very useful. For ¢ € R¥ k€ N, p € [0, 1]
and p > 1 it is defined by

V(€)= (1 +1¢1)"T ¢, (A1)

which is a locally bi-Lipschitz bijection on R¥. Actually, only the cases u = 0 (for the
degenerate case) and . = 1 (for the non-degenerate case) are interesting because for every p €
(0,1) the functions V,(§) and Vi (&) are equivalent. Therefore, we introduce the abbreviation
V(&) = Vi(§). The crucial point of the V-function is its property concerning growth: it
behaves linearly for |£| very small, but grows like |€[P/2 for |¢| — co. Some useful algebraic
properties of V' we shall frequently use can be found in [CFM98|:

Lemma A.1 ([CFM98], Lemma 2.1): Let p € (1,2) and V : RF — R* be the function
defined in (A.1). Then for all £,m € RF and t > 0 there holds:
. p=2 P . P
(i) 2°% min{l¢]. [¢]} < [V(€)| < min{f¢].|¢]%}.
(i) V(1) < max{t, 13}V (€)],

(iii) V(€ +m)] < elp) (VO +[V(n)l).

VO-VOl e
g+ )=~ P

(v) V(&) = V)| < clk,p) [V(E—n)l,

(vi) [V(§ —=n)| < clp, M) V() = V(n)l, provided [n| < M.

(iv) 51§ —n| <

We will also need some technical lemmas when dealing with the V),-function:

Lemma A.2: Let £, be vectors in R¥, u € [0,1] and ¢ > —1. Then there exist constants
c1,co > 1, which depend only on q but are independent of v, such that

1
ot (n+1El+ ) < /0 (4 1&+tml)" dt < oo (u+1¢] + )"

177
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PROOF: A proof can be found in [AF89, Lemma 2.1], and for the case 1 = 1 also in [Cam82a,
Lemma 2.VI]. Without loss of generality we may assume || # 0, otherwise both inequalities
are trivially satisfied. We first study negative exponents ¢ € (—1,0): the lower bound holds
true for the constant ¢; = 1; for the upper bound, we distinguish three different cases:

The case p, €| < |n|: we use the fact that ¢ € (—1,0) and decompose the integral as follows

1 , €1/ , 1 ,
/ (14 1€+ tn])? dt S/ (1 + €] = tin]) dt+/ (1 — [€] + tln])* dt
0 0

€1/ In|
o 2ptt (w+ €D (u— €]+ |n])et!
(g+Dnl  (g+1)n] (q+1)|n|
(u+ €] + [n)r ! g
=2 (q+1)n] §q+1(“+|ﬂ+|n’) '

The case p,|n| < |£|: here we proceed similarly and obtain

1 1 1
/ (1o + 1€ + tn]) " dt s/ (/Hr\ﬁl—tn\)thé/ (i + €] — tlel) at
0 0 0

S T S (7 i )
T TGrnE T aryE S q+1(ﬂ+|€\+ln\) :

The case |£],|n| < p: neglecting the term |€ + tn| we get

1
/0 (et 1€+ t]) dt < pu? < 379 (ot €] + In])".

Therefore, we have shown the desired estimate for the constant ca(g) = max{q_%, 371} = q%

provided that ¢ € (—1,0). For nonnegative exponents ¢ we have to differ the same cases,
using opposite signs instead and the fact that

a?tt 4 patl < (a—l—b)q'H < 29 (aq+1+bq+1)

for a,b > 0. This yields the result with ¢;*(¢) = min 2%,3*‘1} = % and cg = 1 for

nonnegative exponents q. O

Lemma A.3: Let &,1 be vectors in R, i € [0,1] and p € (1,2). Then there exist constants
c1 and ¢y depending only on k,p and on p, respectively, such that the following inequalities
hold:

p—2

(i) M E =l (W2 + €+ )T < V(&) = Vi)l < e l€ —nl (2 + € + [nf2) "+
(ii) (12 + 1€ < ca(u?+ n®)E +ca (WP + | + [n?) "= |6 — ),

(i) (1% + |1 T Iel Inl < & (2 + €2 T €2 + &P (2 + n])
(i) (12 + [€2) T[] In] < & (2 + |6 T |6 + 7 (u® + [n2) = [nf* for = € (0,1).

PRrROOF: The inequality in (i) is proved in [AF89, Lemma 2.2], while the other inequalities
are easily obtained by distinguishing cases: for (ii) we consider max{y, ||} > 1|¢| and
max{, [n|} < 1[¢[, and for (iii), (iv) we study the cases [n| > €|¢| and |n| < e¢]. O

)
2

fore e (0,1).
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Employing Lemma A.1 we lastly state another important property of V), (cf. [DMO04b,
Lemma 3] for the proof carried out for the Vp-function):

Lemma A.4: Let p € [0,1] and let f: Q — R™ be a function for which V,, o f is Hélder
continuous with exponent o € (0,1). Then also f is Hélder continuous on Q0 with the same
exponent o.

A.2 Sobolev-Poincaré inequalities

We first state the Sobolev-Poincaré inequality on balls and appropriate sections of balls in a
convenient form. A proof can be found by modifying the arguments in [Giu03, Chapter 3.6].

Lemma A.5 (Sobolev-Poincaré): Let p < n, p* = n”—_i) and By(z) C R™. Then there

exists a constant ¢ = c(n, N,p) such that for every u € W'P(B,(z),RY)

</Br<z> fu= (sl dm)l/p* = ¢ </BT<2) | Dul? dw)l/p7

and such that for every u € W;’p(Bj(z),RN) with 0 < z, < %r

(/Bi(a ul” dw) e (/Biw [Duff dw) "

Furthermore, we want to consider a W1P-function u in the subquadratic case and state some

inequalities of Sobolev-Poincaré-type, both for the interior and the boundary, which are
appropriate for our situation. For the interior estimates we also refer to [DGKO05, Theorem
2.

Lemma A.6 ([Bec07], Lemma 3.3): Let p € (1,2), B,(xzg) C R™ with n > 2 and set
ph = n2—_"p. Moreover, let V' be the function defined in (A.1). Then there exists a constant cs

depending only on n, N and p such that for every u € WP (B,(xo), RY)

— (Wagp\ [P\
(]j[gp(xo) V(U ;t op)’p d:c)pu < CS(]{BP(IO)

and such that for every u € Wll’p(B,‘f(xO),RN) with o € R"~! x {0}
; 1
<][ ‘V(Eﬂp dx)”‘i < Cs(][ \V(Du)‘Qda:>
B )|\ B (a0

In the next step we will have a closer look at the Poincaré inequality for u € WI}’p (BE, RM).
Since u vanishes on I', the LP-norm of u is estimated by the LP-norm of only the normal
derivative D,u rather than the full derivative:

|V (Du)? olg;)é

D=

Lemma A.7 ([Bec07], Lemma 3.4): For functions u € Wll’p(BE(xo),RN) with xg €
R"! x {0}, p > 1, there holds:

RP
/ |ulP dz < / |DpulP de .
B, (o) P JBf (o)
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Furthermore, we have an analogous result involving the function V:

Lemma A.8 ([Bec07], Lemma 3.6): Let p € (1,2) and B () C R™ with zo € R"™! X
{0}, n > 2. Then for all u € Wll’p(B;(:ro),RN) there holds

]{3? (o)

Also in the setting of fractional Sobolev spaces we can state a Poincaré-type inequality
extending the results for the Sobolev spaces WP for integer values of m:

V(z)‘de < o(p) 7{9+< V(D)2 da: .

5 (z0)

Lemma A.9 (see e.g. [Min03b], (4.2)): Let u € W%9(B,(2),RY) where ¢ > 1, 0 €
(0,1) and By(z) C R™. Then we have for a constant ¢ = c¢(n, q)

q
u— qd:c<cr9q/ / u(y)| dxdy.
/B @l ol ‘x_ywq

Moreover, there holds a corresponding Sobolev embedding theorem:

Theorem A.10 ([Ada75], Theorem 7.57): Let Q be a domain in R™ having the cone
property. Furthermore, let s > 0 and p € (1,n). Assume u € WP(Q,RY). Then we have
the following embeddings:

(i) If n > sp, then u € L'(Q,RN) for all t € [p, -22-].

? n—sp

(i) If n = sp, then u € L*(Q,RY) for all t € [p,0).

(i4i) If n < (s — j)p for some noninteger j, then u € C7(Q,RN).

A.3 Further technical lemmas

The next lemma due to Campanato is of technical nature: instead of iterating the decay,
it may be applied to yield directly the desired decay estimate, and it will be applied when
proving (partial) regularity in low dimensions in Chapter 6 (here, ® will be the Excess
function).

Lemma A.11 ( [Gia83], Chapter III, Lemma 2.1; [DGKO04], Lemma 2.2): Let A, B,
Ry, and 8 be non-negative numbers with o« > (3. Then there exist a positive constant kg
and a constant ¢ depending only on «, 8 and A such that the following is true: whenever ®
is nonnegative and nondecreasing on (0, Ry) and satisfies

a(p) < [4 (%)a + x| O(R)+ BR®  forall pe (0,R) (A.2)

for some R < Ry and some k € (0, ko), then there holds for all p € (0, R)

d(p) < ¢ [<§)5<I>(R) + B’
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Lastly, we give a measure density result tracing back to Giusti which allows us to control the
Hausdorff-dimension dimg¢ of the singular set, when we consider partial regularity for weak
solutions to some nonlinear system:

Lemma A.12 (cf. [Giu03], Proposition 2.7, [Min03b], Section 4): Let A be an open
set in R™, and let A be a finite, non-negative and increasing function defined on the family
of open subsets of A which is also countably superadditive in the following sense that

> A0:) < A J o)

i€N ieN
whenever {O; }ien is a family of pairwise disjoint open subsets of A. Then, for 0 < a < n,
we have dimge(EY) < a where

E* = {z € A:limsup p*X\(B,(z)) > 0}.

p—07

In the original formulation due to Giusti instead of A a Radon measure p on A such that
p(A) < oo was considered. The new formulation allows us to deduce the following estimate
for the set of non-Lebesgue-points of fractional Sobolev functions which is essentially based
on the arguments in [Min03b, Section 4]:

Proposition A.13 ([DKMO07], Proposition 2.1): Suppose that v € Wo9(Q} ,RYN) for
d >0 is a fized number, § € (0,1}, ¢ > 1, N € N. Moreover, let

p—0t

A= {er+UFd:hmsup][ v(y) = (), +qdy>0}>
d B, ()Nt ‘ By (z)NQy }
B = {:17 €EQyUly: limsgp|(v)BP(z)mQ3| = oo} .
p—0

Then
dimg¢(A) < n —60q and dimg¢(B) <n —fq.

ProoOF: We first note that we can restrict ourselves to prove the proposition for the interior
case where we replace the half-cube Q; by the full cube Q4. Otherwise we extend a given
function v € We’q(Qj,RN ) by even reflection; then, an easy calculation reveals that the
extended function o belongs to W%4(Qg, RY) and satisfies

||77||W9,q(Qd,RN) <4 ||UHW9,q(Qd+,RN) .

Therefore, we consider a function v € W%9(Qq, RY) and we define a set-function A defined

by
[v(z) —v(y)|?
MO ::/ —t " dxd
©) oJo |r—y|nt% Y

on every open subset O C QQq. We observe that all the assumptions on A in Lemma A.12
are fulfilled. To estimate the dimensions of the sets A and B we define

Sa = {z € Qq:limsup p”" "A(B,(z)) > 0}.
p—0T
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Now let & > 0. Then, the previous lemma implies H"~%+¢(S,) = 0. By the Poincaré-type
inequality in Lemma A.9 we conclude that if g € A, then xg € Sy, and therefore A C Sy
and H"%+¢(A) = 0. To infer the analogous estimate for the set B we fix 9 € (0,¢) and
define

Sp = {z € Qq : limsup p’T""ON\(B,(z)) > 0}.
p—0t

Again, from Lemma A.12 follows that H"~%9+(Sz) = 0. To prove B C Sp we next consider
centres ryp € Qg \ Sp and radii R < 1 such that Br(zg) C Qg. Then, we use Jensen’s
inequality and the fractional Poincaré inequality in Lemma A.9 to estimate

‘(’U)xo,rkflR - (U)xo,rkR’q < 2_n][ ‘U - (v)xo,Q*kR‘q dx
B,y—kp(20)

0g—n _ q
< ¢(n,q) <Ek> ! / / o@) —v@)l? U(fi,)’ dz dy
2 BQ*kR(fCO) Bz*kR(mo) |l‘ o y‘n ?

=) (50)”" (50)" M Branten)

< &(n,q) 270
for every k € Ny sufficiently large. Summing up these terms finally yields

lim |(,U)a:0,2*kR| < C(”vag()) < 0.
k—oo

Hence, since g9 € (0,£) was chosen arbitrarily, we obtain H"~%9T¢(B) = 0; this completes
the proof of the proposition. O

A.4 A global version of Gehring’s Lemma

We will use the following version of the Gehring lemma which was proved in [DGKO04]. It
gives conditions easy to verify to prove higher integrability up to the boundary of some
bounded Lipschitz-domain 2 C R™ which satisfies an Ahlfors regularity condition (Kq) with
positive constant kg (see p. 12).

Theorem A.14 ([DGKO04], Theorem 2.4): Let A be a closed subset of Q. Consider two
nonnegative function g, f € L*(Q) and p with 1 < p < oo such that there holds

][ gPdx < VP [(f gda:)p —|—][ fP dx} (A.3)
B, /2(2)NQ B, (2)NQ2 B, (2)NQ

for almost all z € Q\ A with B.(z) N A =10, for some constant b. Then there exist constants
c=c(n,p,q,b,kq) and § = §(n,p,b, kq) such that

(farae)" < e[(foran)” +(f roar)?]

for all g € [p,p+0), where g(x) = w%ﬁ’—ggg)rm)g(x).

As in [DGKO04] we use the convention d(x, ) = oco. In particular, if A = (), we have g = g,
and the Theorem then provides a global version of the usual Gehring Lemma.
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